
Monthly Update - November 2020

Month: Nov-20 Trading days: 21 Period ending:

   Value

$m

Convertible Preference Shares and Capital Notes 41 38.8 22,016 1,048 5,161,284 446.9

Convertible Bonds 4 0.3 312 15 550,596 4.5

Hybrid Securities 4 2.9 2,199 105 614,035 66.7

49 42.00 24,527 1,168 6,325,915 518.1

Challenger Limited CGFPC 377.3 Convertible Preference Shares and Capital Notes26-Nov-2020 $98.00 25-May-2026 4.62% Qtrly $102.40

Naos Ex-50 Opportunities Company Limited NACGA 17.3 Convertible Bonds 20-Nov-2020 $99.00 30-Sep-2025 5.50% S/A $107.14

Macquarie Bank Limited MBLPC 641.0 Convertible Preference Shares and Capital Notes03-Jun-2020 $100.00 N/A 4.79% Qtrly $106.80

AMP Limited AMPPB 275.0 Convertible Preference Shares and Capital Notes24-Dec-2019 $100.00 16-Dec-2025 4.59% Qtrly $97.00

Suncorp Group Limited SUNPH 389.0 Convertible Preference Shares and Capital Notes18-Dec-2019 $100.00 17-Jun-2026 3.09% Qtrly $98.30

Clean Seas Seafood Limited CSSG 10.8 Convertible Bonds 18-Nov-2019 $1.00 18-Nov-2022 8.00% S/A $1.07

Commonwealth Bank of Australia CBAPI 1,650.0 Convertible Preference Shares and Capital Notes15-Nov-2019 $100.00 20-Apr-2027 3.09% Qtrly $99.49

Macquarie Group Limited MQGPD 905.5 Convertible Preference Shares and Capital Notes28-Mar-2019 $100.00 10-Sep-2026 4.24% Qtrly $104.53

National Australia Bank Limited NABPF 1,874.1 Convertible Preference Shares and Capital Notes21-Mar-2019 $100.00 17-Jun-2026 4.09% Qtrly $104.30

Westpac Banking Corporation WBCPI 1,423.1 Convertible Preference Shares and Capital Notes19-Dec-2018 $100.00 31-Jul-2024 3.79% Qtrly $102.46

*BBSW = Bank Bill Swap Rate

#
 As of the date of this report this security has not traded, the Last Price reflects the Issue Price

Most Actively Traded Securities by Value

ASX Code Security Type Value ($) %Value Volume %Volume

NABHA Hybrid Securities 42,685,525 8.24% 436,589 6.90%

CBAPD 42,273,938 8.16% 423,113 6.69%

CBAPI 33,828,489 6.53% 342,539 5.41%

ANZPE 26,628,557 5.14% 263,785 4.17%

CBAPE 24,759,708 4.78% 240,318 3.80%

Total Top 5 170,176,217.05 32.85% 1,706,344 26.97%

Monday, 30 November 2020

Australian Segment Bond Segment     Number listed Market Cap $b    Volume (#) 

Trades 

Total (#) Trades per day (#)

Snapshot by Category

Total

Entity Issue Price Distribution Frequency

Recent Listings

Last PriceASX Code Size ($m)   Type Listing Date Maturity / Conv / Reset

Interest Rate / 

Dividend

Convertible Preference Shares and Capital Notes

Convertible Preference Shares and Capital Notes

Convertible Preference Shares and Capital Notes

Convertible Preference Shares and Capital Notes

Hybrids:

CGFPA

MQGPB

WBCPF

BENPF

CWNHB

ANZPD

CBAPE

WHFPB

WBCPG

ANZPE

CBAPF

SUNPF

NABPD

WBCPE

CSSG

CBAPD

ANZPF

CGFPB

IAGPD

QUBHA

ANZPG

CBAPHBENPG

SUNPG

WBCPI

BOQPE

MQGPC

ANZPH

CBAPG

WBCPH

NACGA

CGFPC

NABPF

MQGPD

CBAPI

2.00%

2.50%

3.00%

3.50%

4.00%

4.50%

5.00%

5.50%

6.00%

6.50%

 Feb 19  Jun 20  Oct 21  Mar 23  Jul 24  Dec 25  Apr 27  Sep 28

Yi
el

d
 (

%
)

Conversion/reset/maturity date

Yield versus conversion/reset/maturity date



 Monthly Update - November 2020

Performance and Trading Activity Breakdown by Category

Nov-19 Nov-20 % change Oct-20 % change

Market Cap ($b) 41.0                        39.0                    -4.9% 38.8                          -0.3%

Number listed (actual) 40                           41                        2.5% 41                              0.0%

Monthly volume 5,773,225             5,161,284         -10.6% 4,412,070               -14.5%

Monthly trades 25,775                   24,476               -5.0% 22,016                     -10.1%

Monthly value ($m) 597.4                     521.2                  -12.8% 446.9 -14.3%

Nov-19 Nov-20 % change Oct-20 % change

Market Cap ($b) 0.9                          0.3                       -65.6% 0.3                            -5.2%

Number listed (actual) 5                              6                          20.0% 4                                -33.3%

Monthly volume 1,026,794             550,596             -46.4% 630,839                   14.6%

Monthly trades 688                         318                     -53.8% 312                           -1.9%

Month value ($m) 10.7                        6.3                       -41.8% 4.5 -28.0%

Nov-19 Nov-20 % change Oct-20 % change

Market Cap ($b) 3.9                          2.9                       -25.1% 2.9                            -0.4%

Number listed (actual) 5                              4                          -20.0% 4                                0.0%

Monthly volume 434,964                614,035             41.2% 687,650                   12.0%

Monthly trades 1,999                     2,248                  12.5% 2,199                        -2.2%

Monthly value ($m) 41.4                        59.7                    44.3% 66.7 11.7%

Nov-19 Nov-20 % change Oct-20 % change

Market Cap ($b) 45.7                        42.1                    -7.8% 42.0                          -0.4%

Number listed (actual) 50                           51                        2.0% 49                              -3.9%

Monthly volume 7,234,983             6,325,915         -12.6% 5,730,559               -9.4%

Monthly trades 28,462                   27,042               -5.0% 24,527                     -9.3%

Monthly value ($m) 649.5                     587.2                  -9.6% 518.1 -11.8%
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Hybrids Mkt Cap Breakdown by Type

Convertible Bonds, $308 m

Hybrid Securities, $2,887 m

Convertible Preference Shares and Capital Notes, $38,955 m

Hybrids Breakdown by Traded Value

Convertible Bonds,$6,256 k

Hybrid Securities,$59,703 k

Convertible Preference Shares and Capital Notes,$521,221 k
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ASX Profiles Detail Activity Prices Returns
ASX 

Code

Issuer ASX Listed 

Date

Maturity / 

Conv / 

Reset

Coupon2 Payment 

Frequency

Announced Ex Date Announced 

Payment 

Date

Mkt Cap 

($m)

Traded Value ($) Traded Volume Number

 of Trades

Spread % Monthly 

Liquidity %3

Last * Year High Year Low Yield (%)1 1 Month 

Price 

Return

1 Year 

Price 

Return

3 Year 

Price 

Return

5 Year 

Price 

Return
Convertible Bonds

CAMG Clime Capital Limited Convert Bond 6.25% 30-11-21 Qly Red 08-Dec-17 30-Nov-21 6.25% Qtrly 01-Dec-20 09-Dec-20 29.36$            412,421.84$                   415,940                  34                   0.6512            1.40% 0.99                     1.02             0.94             1176.96% 0.51% -1.30% n/a n/a

CVCG CVC Limited Convert Bond 3-Bbsw+3.75% 22-6-23 Qly Non-Cum Red 25-Jun-18 22-Jun-23 3.84% Qtrly 22-Dec-20 31-Dec-20 55.38$            283,290.64$                   3,082                       25                   4.5051            0.51% 92.30                   100.15         77.00           6.87% 0.76% -8.16% n/a n/a

CSSG Clean Seas Seafood Limited Convert Bond 8.00% 22-11-22 Semi Cum Red 18-Nov-19 18-Nov-22 8.00% S/A 11.60$            66,870.15$                     62,123                     8                      2.9758            0.58% 1.07                     1.10             0.90             4.26% 3.88% 5.42% n/a n/a

KBCPA Keybridge Capital Limited Convert Bond 7.00% 31-07-21 Qly Cum Red 22-Jun-15 31-Jul-20 7.00% Qtrly 7.64$              -$                                -                           -                  n/a 0.00% 0.96                     -               -               n/a 0.00% 0.00% 1.60% -5.45%

NACGA Naos Ex-50 Opportunities Company Limited Convert Bond 5.50% 30-09-27 Semi Step T-09-25 20-Nov-20 30-Sep-25 5.50% S/A 18.75$            635,670.72$                   5,938                       31                   n/a 3.39% 107.14                107.20         106.00         3.86% n/a n/a n/a n/a

NFNG Nufarm Finance (NZ) Limited Convert Bond 6-Bbsw+1.90% Perp Sub Non-Cum Exh Stp 27-Nov-06 N/A 4.01% S/A 06-Apr-21 15-Apr-21 193.27$          4,857,536.07$                63,513                     220                 0.3850            2.51% 77.00                   91.89           67.10           6.93% -2.53% -11.39% -12.50% -4.11%

Hybrid Securities

BENHB Bendigo and Adelaide Bank Limited Hybrid 3-Bbsw+1.00% Perp Sub Cum Red 29-Sep-08 N/A 1.02% Qtrly 12-Feb-21 02-Mar-21 17.50$            146,836.00$                   1,770                       4                      4.9729            0.84% 83.00                   86.00           70.00           1.28% 0.00% -3.49% 9.79% 21.59%

CWNHB Crown Resorts Limited Hybrid 3-Bbsw+4.00% 23-04-75 Sub Cum Red T-07-21 24-Apr-15 23-Jul-21 4.09% Qtrly 03-Dec-20 14-Dec-20 595.98$          13,990,765.33$             147,990                  682                 0.3090            2.35% 94.60                   102.20         63.95           5.41% 0.42% -7.54% -5.78% 2.49%

NABHA National Australia Bank Limited Hybrid 3-Bbsw+1.25% Perp Sub Exch Non-Cum Stap 08-Jul-99 N/A 1.27% Qtrly 28-Jan-21 15-Feb-21 1,956.00$       42,685,524.85$             436,589                  1,339              0.0797            2.18% 97.80                   98.45           68.00           6.42% 0.67% 6.54% 25.06% 39.61%

QUBHA Qube Holdings Limited Hybrid 3-Bbsw+3.90% 05-10-23 Sub Cum 06-Oct-16 05-Oct-23 3.99% Qtrly 23-Dec-20 05-Jan-21 317.23$          2,879,542.48$                27,686                     223                 0.4365            0.91% 104.01                110.00         75.00           2.65% -0.92% -2.90% -2.79% n/a

Converting Preference Shares and Capital Notes #N/A #N/A

AMPPA AMP Limited Cap Note 3-Bbsw+5.10% Perp Non-Cum Red T-12-21 01-Dec-15 22-Dec-21 5.19% Qtrly 11-Dec-20 22-Dec-20 268.57$          5,675,436.11$                56,648                     301                 0.1665            2.11% 100.40                104.30         81.00           6.56% 0.60% -3.32% -7.85% n/a

AMPPB AMP Limited Cap Note 3-Bbsw+4.50% Perp Non-Cum Red T-12-25 24-Dec-19 16-Dec-25 4.59% Qtrly 07-Dec-20 16-Dec-20 266.75$          4,770,162.15$                49,387                     259                 0.4840            1.79% 97.00                   101.70         68.00           6.17% -0.51% n/a n/a n/a

ANZPD Australia and New Zealand Banking Group Limited Cap Note 6-Bbsw+3.40% Perp Non-Cum Red T-09-21 08-Aug-13 01-Sep-21 3.49% S/A 18-Feb-21 01-Mar-21 1,132.88$       17,868,543.92$             176,667                  735                 0.1053            1.58% 101.15                103.80         86.10           4.47% -0.03% -1.56% -1.37% 6.25%

ANZPE Australia and New Zealand Banking Group Limited Cap Note 6-Bbsw+3.25% Perp Non-Cum Red T-03-22 01-Apr-14 24-Mar-22 3.36% S/A 15-Mar-21 24-Mar-21 1,626.91$       26,628,557.31$             263,785                  1,141              0.0714            1.64% 101.05                103.68         85.00           4.36% 0.05% -1.60% -0.74% 8.28%

ANZPF Australia and New Zealand Banking Group Limited Cap Note 6-Bbsw+3.60% Perp Non-Cum Red T-03-23 06-Mar-15 24-Mar-23 3.71% S/A 15-Mar-21 24-Mar-21 985.99$          11,676,916.35$             114,833                  560                 0.1222            1.18% 101.63                104.89         85.00           4.61% -0.19% -2.02% -0.85% 7.77%

ANZPG Australia and New Zealand Banking Group Limited Cap Note 3-Bbsw+4.70% Perp Non-Cum Red T-03-24 28-Sep-16 20-Mar-24 4.79% Qtrly 10-Dec-20 21-Dec-20 1,714.45$       22,026,530.35$             208,952                  1,050              0.1886            1.28% 105.70                109.50         85.00           4.56% -0.52% -2.58% -1.86% n/a

ANZPH Australia and New Zealand Banking Group Limited Cap Note 3-Bbsw+3.80% Perp Non-Cum Red T-03-25 29-Sep-17 20-Mar-25 3.89% Qtrly 10-Dec-20 21-Dec-20 962.73$          8,529,233.16$                82,851                     489                 0.2192            0.89% 103.40                106.13         81.00           4.55% 0.47% -1.82% -0.14% n/a

BENPE Bendigo and Adelaide Bank Limited Cnv Pref 6-Bbsw+3.20% Perp Non-Cum Red T-11-20 13-Oct-14 30-Nov-20 3.30% S/A 295.60$          735,396.69$                   7,293                       58                   0.1518            0.25% 101.19                102.00         80.30           n/a 0.52% 0.20% -0.16% 8.63%

BENPF Bendigo and Adelaide Bank Limited Cnv Pref 6-Bbsw+4.00% Perp Non-Cum Red T-06-21 16-Jun-15 15-Jun-21 4.10% S/A 02-Dec-20 15-Dec-20 289.27$          4,153,077.06$                40,806                     224                 0.2190            1.44% 102.50                103.30         75.60           4.30% 0.39% -1.80% -2.29% 3.56%

BENPG Bendigo and Adelaide Bank Limited Cnv Pref 3-Bbsw+3.75% Perp Non-Cum Red T-06-24 14-Dec-17 13-Jun-24 3.84% Qtrly 01-Dec-20 14-Dec-20 324.35$          3,695,515.95$                36,722                     259                 0.2405            1.14% 100.85                104.62         67.01           5.17% -0.25% -3.59% n/a n/a

BOQPE Bank of Queensland Limited Cap Note 3-Bbsw+3.75% Perp Non-Cum Red T-08-24 29-Dec-17 15-Aug-24 3.77% Qtrly 28-Jan-21 15-Feb-21 350.25$          5,041,526.49$                50,320                     335                 0.2153            1.44% 100.07                104.20         76.00           5.18% -0.87% -3.17% -4.98% n/a

CBAPD Commonwealth Bank of Australia Cap Note 3-Bbsw+2.80% Perp Non-Cum Red T-12-22 02-Oct-14 15-Dec-22 2.89% Qtrly 04-Dec-20 15-Dec-20 3,002.67$       42,273,937.52$             423,113                  1,684              0.0494            1.41% 100.09                102.00         83.00           4.25% 0.29% -0.96% 1.77% 9.99%

CBAPE Commonwealth Bank of Australia Cap Note 3-Bbsw+5.20% Perp Non-Cum Red T-10-21 31-Mar-16 15-Oct-21 5.29% Qtrly 04-Dec-20 15-Dec-20 1,501.33$       24,759,708.08$             240,318                  998                 0.1017            1.65% 103.54                106.00         94.00           3.79% 0.50% -3.10% -4.31% n/a

CBAPF Commonwealth Bank of Australia Cap Note 3-Bbsw+3.90% Perp Non-Cum Red T-03-22 03-Apr-17 31-Mar-22 3.99% Qtrly 04-Dec-20 15-Dec-20 1,675.26$       17,112,557.82$             167,829                  806                 0.0995            1.02% 102.15                104.30         88.01           4.32% 0.40% -2.20% -1.32% n/a

CBAPG Commonwealth Bank of Australia Cap Note 3-Bbsw+3.40% Perp Non-Cum Red T-04-25 09-Apr-18 15-Apr-25 3.49% Qtrly 04-Dec-20 15-Dec-20 1,384.52$       16,873,112.12$             166,879                  710                 0.1430            1.22% 101.43                103.99         78.60           4.65% 0.23% -1.72% n/a n/a

CBAPH Commonwealth Bank of Australia Cap Note 3-Bbsw+3.70% Perp Non-Cum Red T-04-24 18-Dec-18 26-Apr-24 3.79% Qtrly 04-Dec-20 15-Dec-20 1,628.96$       16,376,597.37$             160,155                  690                 0.1548            1.01% 102.45                104.80         79.00           4.60% -0.24% -2.09% n/a n/a

CBAPI Commonwealth Bank of Australia Cap Note 3-Bbsw+3.00% Perp Non-Cum Red T-04-27 15-Nov-19 20-Apr-27 3.09% Qtrly 04-Dec-20 15-Dec-20 1,641.59$       33,828,489.30$             342,539                  1,397              0.1142            2.06% 99.49                   102.04         74.50           4.48% -0.04% -0.83% n/a n/a

CGFPA Challenger Limited Cnv Pref 3-Bbsw+3.40% Perp Sub Non-Cum Red T-05-22 10-Oct-14 25-May-20 3.50% Qtrly 16-Feb-21 25-Feb-21 47.11$            2,272,094.94$                22,858                     158                 0.3332            4.82% 99.24                   101.45         81.99           4.82% -0.61% -1.45% -2.13% 6.25%

CGFPB Challenger Limited Cap Note 3-Bbsw+4.40% Perp Non-Cum Red T-05-23 10-Apr-17 22-May-23 4.42% Qtrly 11-Feb-21 22-Feb-21 463.91$          7,150,123.01$                70,541                     468                 0.2185            1.54% 100.85                107.00         66.00           5.50% -0.93% -4.01% -3.30% n/a

CGFPC Challenger Limited Cap Note 3-Bbsw+4.60% Perp Non-Cum Red T-05-26 26-Nov-20 25-May-26 4.62% Qtrly 16-Feb-21 25-Feb-21 394.24$          6,558,009.85$                64,334                     180                 n/a 1.66% 102.40                102.68         101.25         4.48% n/a n/a n/a n/a

IAGPD Insurance Australia Group Limited Cap Note 3-Bbsw+4.70% Perp Non-Cum Red T-06-23 23-Dec-16 15-Jun-23 4.79% Qtrly 04-Dec-20 15-Dec-20 423.93$          6,225,376.50$                59,438                     421                 0.2791            1.47% 104.90                108.50         89.00           4.50% -0.25% -3.05% -2.87% n/a

MBLPC Macquarie Bank Limited Cap Note 3-Bbsw+4.70% Perp Non-Cum Red T-12-25 03-Jun-20 N/A 4.79% Qtrly 03-Dec-20 21-Dec-20 684.62$          14,196,322.04$             133,531                  644                 n/a 2.07% 106.80                107.65         102.60         4.81% 0.40% n/a n/a n/a

MQGPB Macquarie Group Limited Cap Note 6-Bbsw+5.15% Perp Non-Cum Red T-03-21 21-Dec-15 17-Mar-21 5.28% S/A 08-Mar-21 17-Mar-21 540.50$          8,536,118.79$                83,685                     449                 0.1436            1.58% 101.79                107.49         87.00           4.31% -0.39% -3.06% -4.87% n/a

MQGPC Macquarie Group Limited Cap Note 3-Bbsw+4.00% Perp Non-Cum Red T-12-24 08-Jun-18 16-Dec-24 4.09% Qtrly 04-Dec-20 15-Dec-20 1,037.50$       12,313,552.55$             119,318                  645                 0.1625            1.19% 103.75                107.00         73.70           4.64% 1.21% -2.12% n/a n/a

MQGPD Macquarie Group Limited Cap Note 3-Bbsw+4.15% Perp Non-Cum Red T-09-26 28-Mar-19 10-Sep-26 4.24% Qtrly 01-Dec-20 10-Dec-20 946.51$          13,082,020.56$             125,529                  670                 0.1768            1.38% 104.53                109.00         75.00           4.86% 0.11% -1.48% n/a n/a

NABPB National Australia Bank Limited Cnv Pref 3-Bbsw+3.25% Perp Non-Cum Red T-12-20 18-Dec-13 17-Dec-20 3.34% Qtrly 01-Dec-20 17-Dec-20 1,723.89$       14,626,467.08$             145,938                  773                 0.1246            0.85% 100.39                102.50         85.50           12.17% -0.01% -0.55% -0.94% 5.97%

NABPD National Australia Bank Limited Cap Note 3-Bbsw+4.95% Perp Non-Cum Red T-07-22 08-Jul-16 07-Jul-22 5.03% Qtrly 29-Dec-20 07-Jan-21 1,558.67$       20,816,813.56$             200,781                  975                 0.1744            1.34% 103.99                107.75         88.00           4.29% 0.18% -2.81% -3.46% n/a

NABPE National Australia Bank Limited Cap Note 3-Bbsw+2.20% 20-09-28 Cum Red T-09-23 21-Mar-17 20-Sep-23 2.29% Qtrly 10-Dec-20 21-Dec-20 951.51$          17,296,046.06$             171,359                  811                 0.1083            1.82% 100.88                103.50         82.00           1.86% 0.17% -0.59% -3.21% n/a

NABPF National Australia Bank Limited Cap Note 3-Bbsw+4.00% Perp Non-Cum Red T-06-26 21-Mar-19 17-Jun-26 4.09% Qtrly 08-Dec-20 17-Dec-20 1,954.64$       20,752,356.71$             199,419                  870                 0.1341            1.06% 104.30                107.70         79.00           4.71% -0.55% -2.30% n/a n/a

RHCPA Ramsay Health Care Limited Trans Pref 6-Bbsw+ 4.85% Perp Sub Red T-10-10 24-May-05 N/A 1.95% S/A 26-Mar-21 20-Apr-21 265.98$          4,185,743.11$                40,877                     362                 0.3432            1.57% 102.30                110.80         87.00           6.08% 0.00% -5.12% -5.27% -1.35%

SBKHB Suncorp-Metway Limited . Cap Note 3-Bbsw+0.75% Perp Cum 24-Dec-10 N/A 0.77% Qtrly 12-Feb-21 02-Mar-21 57.23$            3,183,159.80$                39,620                     84                   1.2479            5.56% 80.00                   84.99           74.00           1.03% -3.03% -0.65% 5.96% 3.90%

SUNPF Suncorp Group Limited Cap Note 3-Bbsw+4.10% Perp Non-Cum Red T-06-22 08-May-17 17-Jun-22 4.19% Qtrly 02-Dec-20 17-Dec-20 382.88$          5,022,605.36$                49,187                     337                 0.1359            1.31% 102.10                104.95         80.00           4.69% -0.42% -2.95% -2.46% n/a

SUNPG Suncorp Group Limited Cap Note 3-Bbsw+3.65% Perp Non-Cum Red T-06-24 27-Nov-17 17-Jun-24 3.74% Qtrly 02-Dec-20 17-Dec-20 381.11$          4,152,967.25$                40,925                     290                 0.2402            1.09% 101.63                105.47         77.00           4.80% -0.56% -2.86% 0.16% n/a

SUNPH Suncorp Group Limited Cap Note 3-Bbsw+3.00% Perp Non-Cum Red T-06-26 18-Dec-19 17-Jun-26 3.09% Qtrly 02-Dec-20 17-Dec-20 382.39$          5,340,823.67$                54,654                     287                 0.3173            1.40% 98.30                   101.96         72.05           4.53% 0.10% n/a n/a n/a

URFPA US Masters Residential Property Fund Cnt Pref 6.25% Perp Semi Sub Cum Step T-01-23 28-Dec-17 01-Jan-23 6.25% S/A 111.68$          2,474,101.59$                50,998                     273                 1.8845            2.22% 56.10                   84.99           35.50           11.69% 24.67% -29.88% n/a n/a

WBCPE Westpac Banking Corporation Cap Note 3-Bbsw+3.05% Perp Non-Cum Red T-09-22 24-Jun-14 23-Sep-22 3.14% Qtrly 14-Dec-20 23-Dec-20 1,319.09$       20,828,978.51$             207,498                  922                 0.0795            1.58% 100.65                102.84         83.00           4.45% 0.05% -1.32% 0.64% 8.83%

WBCPF Westpac Banking Corporation Cap Note 3-Bbsw+4.00% Perp Non-Cum Red T-03-21 09-Sep-15 22-Mar-21 4.09% Qtrly 11-Dec-20 22-Dec-20 1,325.24$       14,935,533.32$             148,327                  706                 0.1329            1.13% 100.06                103.29         93.50           5.46% -0.93% -3.02% -4.15% 0.47%

WBCPG Westpac Banking Corporation Cap Note 3-Bbsw+4.90% Perp Non-Cum Red T-12-21 01-Jul-16 20-Dec-21 4.99% Qtrly 21-Dec-20 30-Dec-20 1,752.77$       19,776,194.45$             192,351                  833                 0.0906            1.13% 102.98                105.90         87.25           4.25% 0.32% -2.67% -4.38% n/a

WBCPH Westpac Banking Corporation Cap Note 3-Bbsw+3.20% Perp Non-Cum Red T-09-25 14-Mar-18 22-Sep-25 3.29% Qtrly 11-Dec-20 22-Dec-20 1,698.79$       21,003,263.56$             209,748                  945                 0.1178            1.24% 100.50                102.94         78.70           4.63% 0.05% -1.50% n/a n/a

WBCPI Westpac Banking Corporation Cap Note 3-Bbsw+3.70% Perp Non-Cum Red T-07-24 19-Dec-18 31-Jul-24 3.79% Qtrly 09-Dec-20 18-Dec-20 1,458.08$       14,340,732.38$             140,044                  668                 0.1632            0.98% 102.46                104.80         80.40           4.62% -0.04% -1.76% n/a n/a

WHFPB Whitefield Limited Convert Pref5.75% 30-11-21Semi Sub Non-Cum Res Red 14-Aug-12 30-Nov-21 n/a n/a 32.80$            126,697.06$                   1,227                       9                      0.8072            0.39% 102.05                105.50         96.01           5.59% -1.92% -2.58% -2.53% -7.65%

1
The yield data for the bonds have been sourced from Bloomberg using the Mid Yield to Convention function as at 30 November 2020 

2
The coupon data has been sourced from Bloomberg using the Coupon function as at 30 November 2020

3
Monthly liquidity is equal to the total value traded for the security for the month divided by its market capitalisation

All values are as at Nov-20.

Past Performance is not a reliable indicator of future performance.
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