
Monthly Update - November 2021

Month: Nov-21 Trading days: 22 Period ending:

   Value

$m

Convertible Preference Shares and Capital Notes 44 43790.9 28,385 1,290 6,381,306 642.0

Convertible Bonds 6 318.0 241 11 2,720,223 6.0

Hybrid Securities 4 2875.2 2,105 96 209,559 56.2

54 46984.12 30,731 1,397 9,311,088 704.2

Global Masters Fund Limited GFLGA 3.2 Convertible Bonds 29-Nov-2021 $1.00 24-Nov-2026 5.50% Qtrly $3.22

Mosaic Brands Limited MOZG 32.0 Convertible Bonds 08-Oct-2021 $1.00 30-Sep-2022 8.00% Qtrly $1.28

Flagship Investments Limited FSIGA 7.4 Convertible Bonds 04-Oct-2021 $1.00 30-Sep-2024 5.50% Qtrly $2.93

Latitude Group Holdings Limited LFSPA 150.0 Convertible Preference Shares and Capital Notes29-Sep-2021 $100.00 27-Oct-2026 4.77% Qtrly $100.55

Suncorp Group Limited SUNPI 405.0 Convertible Preference Shares and Capital Notes24-Sep-2021 $100.00 17-Jun-2028 2.92% Qtrly $100.30

Westpac Banking Corporation WBCPK 1,750.0 Convertible Preference Shares and Capital Notes16-Sep-2021 $100.00 21-Sep-2029 2.91% Qtrly $102.50

Macquarie Bank Limited MBLPD 654.8 Convertible Preference Shares and Capital Notes30-Aug-2021 $100.00 07-Sep-2028 2.91% Qtrly $100.50

Australia and New Zealand Banking Group LimitedANZPI 1,500.0 Convertible Preference Shares and Capital Notes09-Jul-2021 $100.00 20-Mar-2028 3.01% Qtrly $103.30

Naos Emerging Opportunities Company LimitedNCCGA 23.0 Convertible Bonds 20-Apr-2021 $100.00 30-Sep-2028 4.50% S/A $100.11

Commonwealth Bank of Australia CBAPJ 1,180.0 Convertible Preference Shares and Capital Notes06-Apr-2021 $100.00 20-Oct-2026 2.76% Qtrly $102.18

Macquarie Group Limited MQGPE 725.4 Convertible Preference Shares and Capital Notes18-Mar-2021 $100.00 18-Sep-2027 2.91% Qtrly $101.75

Australian Unity Limited AYUPA 343.4 Convertible Preference Shares and Capital Notes04-Jan-2021 $100.00 N/A 5.00% S/A $103.05

National Australia Bank Limited NABPH 2,386.0 Convertible Preference Shares and Capital Notes18-Dec-2020 $100.00 17-Dec-2027 3.51% Qtrly $105.70

*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

CBAPD Convertible Preference Shares and Capital Notes 52,620,799 7.47% 517,429 5.56%

CBAPJ 31,548,403 4.48% 308,187 3.31%

NABPH 30,798,209 4.37% 291,220 3.13%

ANZPG 29,497,482 4.19% 275,060 2.95%

WBCPH 26,401,488 3.75% 253,170 2.72%

Total Top 5 170,866,381.46 24.27% 1,645,066 17.67%
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 Monthly Update - November 2021

Performance and Trading Activity Breakdown by Category

Nov-20 Nov-21 % change Dec-20 % change

Market Cap ($m) 38,954.8               42,631.2           9.4% 43,790.9                 2.7%

Number listed (actual) 41                           50                       22.0% 44                             -12.0%

Monthly volume 5,161,284            6,381,306         23.6% 6,352,667               -0.4%

Monthly trades 24,476                  28,696               17.2% 28,385                     -1.1%

Monthly value ($m) 521.2                     658.3                 26.3% 642.0 -2.5%

Nov-20 Nov-21 % change Dec-20 % change

Market Cap ($m) 308.4                     446.2                 44.7% 318.0                       -28.7%

Number listed (actual) 6                             7                          16.7% 6                               -14.3%

Monthly volume 550,596                2,720,223         394.1% 462,099                  -83.0%

Monthly trades 318                        430                     35.2% 241                           -44.0%

Month value ($m) 6.3                          7.9                      26.8% 6.0 -24.4%

Nov-20 Nov-21 % change Dec-20 % change

Market Cap ($m) 2,886.7                 926.4                 -67.9% 2,875.2                   210.4%

Number listed (actual) 4                             2                          -50.0% 4                               100.0%

Monthly volume 614,035                209,559             -65.9% 581,827                  177.6%

Monthly trades 2,248                     758                     -66.3% 2,105                       177.7%

Monthly value ($m) 59.7                       19.8                    -66.8% 56.2 183.2%

Nov-20 Nov-21 % change Dec-20 % change

Market Cap ($m) 42,149.8               44,003.7           4.4% 46,984.1                 6.8%

Number listed (actual) 51                           59                       15.7% 54                             -8.5%

Monthly volume 6,325,915            9,311,088         47.2% 7,396,593               -20.6%

Monthly trades 27,042                  29,884               10.5% 30,731                     2.8%

Monthly value ($m) 587.2                     686.1                 16.8% 704.2 2.6%
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Convertible Bonds, $446 m

Hybrid Securities, $926 m

Convertible Preference Shares and Capital Notes, $42,631 m

Hybrids Breakdown by Traded Value

Convertible Bonds,$7,932 k

Hybrid Securities,$19,838 k

Convertible Preference Shares and Capital Notes,$658,303 k
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5/1/2019 5/31/2019

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 5.25% 30-11-25 Qly Red 08-Dec-17 30-Nov-21 6.25% Qtrly 36.13$             2,406,652.62$                 2,455,227                104                   N/A 6.66% 0.99                      1.02               0.96               n/a 1.54% 0.00% -1.98% n/a

CVCG CVC Limited Convert Bond 3-Bbsw+3.75% 22-6-23 Qly Non-Cum Red 25-Jun-18 22-Jun-23 3.77% Qtrly 22-Mar-22 31-Mar-22 59.07$             979,142.10$                    9,986                        37                     1.3735             1.66% 98.45                    99.50            91.75            6.19% 0.87% 6.66% -3.48% n/a

FSIGA Flagship Investments Limited Convert Bond 5.50% 01-10-26 Qtly Red Step T-09-24 04-Oct-21 30-Sep-24 5.50% Qtrly 21.70$             78,040.47$                      26,529                      8                       4.1878             0.36% 2.93                      3.00               2.83               n/a -2.33% n/a n/a n/a

GFLGA Global Masters Fund Limited Convert Bond 5.5% 24-11-26 Qly Sub Red T-11-23 29-Nov-21 24-Nov-26 5.50% Qtrly 10.39$             51,400.00$                      16,000                      3                       3.5695             0.49% 3.22                      3.28               3.20               n/a n/a n/a n/a n/a

MOZG Mosaic Brands Limited Convert Bond 8.0% 30-09-24 Qly Sub Sec T-09-22 08-Oct-21 30-Sep-22 8.00% Qtrly 40.98$             213,012.68$                    168,160                    24                     6.9757             0.52% 1.28                      1.45               1.20               n/a 5.79% n/a n/a n/a

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 18.55$             130,910.00$                    1,235                        3                       0.6830             0.71% 106.00                  108.50          105.00          n/a 0.00% -1.06% n/a n/a

NCCGA Naos Emerging Opportunities Company Limited Convert Bond 4.50% 30-09-28 Semi Non-Cum Red Step 20-Apr-21 30-Sep-28 4.50% S/A 23.03$             1,556,829.89$                 15,523                      78                     n/a 6.76% 100.11                  103.90          100.00          4.36% -0.88% 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 3.97% S/A 08-Apr-22 19-Apr-22 236.32$           2,515,637.18$                 27,563                      173                   0.9363             1.06% 94.15                    94.50            79.00            6.74% 4.03% 22.27% 10.12% 10.75%

Hybrid Securities

CWNHB Crown Resorts Limited Hybrid 3-Bbsw+4.00% 23-04-75 Sub Cum Red T-07-21 24-Apr-15 23-Jul-21 4.01% Qtrly 03-Mar-22 15-Mar-22 609.21$           15,951,721.56$              172,051                    537                   0.3246             2.62% 96.70                    98.50            84.60            6.72% 5.22% 2.22% -5.75% 11.47%

QUBHA Qube Holdings Limited Hybrid 3-Bbsw+3.90% 05-10-23 Sub Cum 06-Oct-16 05-Oct-23 3.92% Qtrly 25-Mar-22 05-Apr-22 317.20$           3,886,457.73$                 37,508                      221                   0.1719             1.23% 104.00                  106.00          102.00          3.19% 0.48% -0.01% -2.76% 0.00%

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 5.12% Qtrly 13-Dec-21 22-Dec-21 -$                  5,689,563.52$                 56,432                      252                   0.1680             #DIV/0! 101.00                  102.35          97.00            5.81% 0.52% 0.60% -1.99% -4.72%

AMPPB AMP Limited Cap Note 3-Bbsw+4.50% Perp Non-Cum Red T-12-25 24-Dec-19 16-Dec-25 4.51% Qtrly 07-Mar-22 16-Mar-22 275.41$           7,233,240.44$                 72,742                      300                   0.2543             2.63% 100.15                  103.99          93.00            6.20% 2.02% 3.25% n/a n/a

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 3.29% S/A 15-Mar-22 24-Mar-22 1,624.33$        25,286,901.09$              250,058                    1,216               0.0921             1.56% 100.89                  103.01          100.50          0.62% -0.50% -0.16% 1.10% 4.14%

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 3.64% S/A 15-Mar-22 24-Mar-22 1,008.50$        21,651,550.61$              209,210                    657                   0.1326             2.15% 103.95                  105.85          101.72          2.08% 0.59% 2.28% 3.38% 6.29%

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 4.71% Qtrly 10-Mar-22 21-Mar-22 1,738.14$        29,497,481.85$              275,060                    991                   0.1042             1.70% 107.16                  108.80          105.50          2.88% -0.20% 1.38% 2.14% 3.64%

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 3.81% Qtrly 10-Mar-22 21-Mar-22 988.81$           10,741,360.00$              100,946                    465                   0.1663             1.09% 106.20                  106.98          103.75          3.37% -0.12% 2.71% 5.46% n/a

ANZPI Australia and New Zealand Banking Group Limited Cap Note 3-Bbsw+3.00 Perp Non-Cum Red T-03-28 09-Jul-21 20-Mar-28 3.01% Qtrly 10-Mar-22 21-Mar-22 1,549.50$        23,996,082.46$              232,876                    1,104               0.0910             1.55% 103.30                  105.00          101.26          4.34% 0.37% n/a n/a n/a

AYUPA Australian Unity Limited Mci Cap Note 5.00% Perp Semi Non-Cum 04-Jan-21 N/A 5.00% S/A 353.87$           6,130,097.57$                 59,436                      239                   0.2521             1.73% 103.05                  110.01          102.51          n/a -1.43% n/a n/a n/a

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 3.76% Qtrly 01-Mar-22 15-Mar-22 333.45$           4,703,700.55$                 44,912                      289                   0.2004             1.41% 103.68                  105.75          101.60          3.36% -0.82% 2.81% 3.68% n/a

BENPH Bendigo and Adelaide Bank Limited Cap Note 3-Bbsw+3.80% Perp Non-Cum Red T-06-27 01-Dec-20 15-Jun-27 3.81% Qtrly 04-Mar-22 15-Mar-22 532.34$           7,804,111.77$                 73,737                      479                   0.1864             1.47% 105.95                  106.80          101.75          4.59% 0.85% n/a 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-22 15-Feb-22 364.70$           6,044,065.02$                 57,916                      300                   0.2665             1.66% 104.20                  105.50          101.40          3.17% -0.57% 4.13% 4.83% n/a

BOQPF Bank of Queensland Limited Cap Note 3-Bbsw+3.80% Perp Non-Cum Red T-05-27 01-Dec-20 14-May-27 3.82% Qtrly 28-Jan-22 15-Feb-22 273.23$           5,216,053.01$                 50,011                      304                   0.1493             1.91% 105.09                  107.00          101.00          4.61% 0.84% n/a n/a 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 2.81% Qtrly 04-Mar-22 15-Mar-22 3,042.00$        52,620,799.18$              517,429                    2,019               0.0661             1.73% 101.40                  102.09          100.04          2.11% -0.30% 1.31% 3.84% 7.78%

CBAPF Commonwealth Bank of Australia Cap Note 3-Bbsw+3.90% Perp Non-Cum Red T-03-22 03-Apr-17 31-Mar-22 3.91% Qtrly 04-Mar-22 15-Mar-22 1,660.50$        23,923,671.87$              235,881                    877                   0.0709             1.44% 101.25                  102.95          100.02          1.53% -0.30% -0.88% -0.69% 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 3.41% Qtrly 04-Mar-22 15-Mar-22 1,439.94$        15,462,943.59$              147,136                    679                   0.1403             1.07% 105.49                  105.85          102.16          3.31% 0.09% 4.00% 6.99% 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 3.71% Qtrly 04-Mar-22 15-Mar-22 1,663.46$        19,534,429.49$              185,864                    969                   0.1389             1.17% 104.62                  105.96          101.31          2.91% -0.55% 2.12% 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 3.01% Qtrly 04-Mar-22 15-Mar-22 1,707.59$        22,166,346.69$              213,827                    938                   0.1006             1.30% 103.49                  104.60          99.70            4.00% -0.30% 4.02% n/a n/a

CBAPJ Commonwealth Bank of Australia Cap Note 3-Bbsw+2.75% Perp Non-Cum Red T-10-26 06-Apr-21 20-Oct-26 2.76% Qtrly 04-Mar-22 15-Mar-22 1,205.72$        31,548,403.49$              308,187                    1,112               n/a 2.62% 102.18                  103.38          99.95            3.87% -0.53% n/a 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-22 3.41% Qtrly 16-Feb-22 25-Feb-22 27.84$             645,142.53$                    6,441                        49                     0.3436             2.32% 100.36                  102.05          98.75            5.59% 0.71% 1.13% 0.36% 2.78%

CGFPB Challenger Limited Cap Note 3-Bbsw+4.40% Perp Non-Cum Red T-05-23 10-Apr-17 22-May-23 4.41% Qtrly 11-Feb-22 22-Feb-22 472.93$           7,266,836.93$                 70,670                      470                   0.1408             1.54% 102.81                  105.00          101.71          3.90% 0.04% 1.94% -0.18% n/a

CGFPC Challenger Limited Cap Note 3-Bbsw+4.60% Perp Non-Cum Red T-05-26 26-Nov-20 25-May-26 4.61% Qtrly 16-Feb-22 25-Feb-22 404.06$           8,937,336.83$                 84,592                      365                   0.2198             2.21% 104.95                  107.18          103.40          5.03% -0.62% 2.49% n/a n/a

CINPA Carlton Investments Limited 7% Cumulative Preference 15-Mar-86 N/A 7.00% Annual 0.18$                -$                                   -                             -                    N/A 0.00% 2.19                      2.19               2.19               n/a 0.00% 6.31% 8.96% 6.83%

IAGPD Insurance Australia Group Limited Cap Note 3-Bbsw+4.70% Perp Non-Cum Red T-06-23 23-Dec-16 15-Jun-23 4.71% Qtrly 06-Dec-21 15-Dec-21 425.10$           6,288,843.12$                 59,894                      413                   0.1352             1.48% 105.19                  106.48          102.32          2.83% 0.32% 0.28% -0.29% n/a

GC1PA Glennon Small Companies Limited Cnv Pref 5.60% 30-9-30 Semi Cum Exc Red Res T-3-21 07-Dec-20 30-Sep-30 5.60% S/A 6.13$                82,604.50$                      7,648                        8                       3.8404             1.35% 10.75                    11.45            10.40            n/a -6.11% n/a n/a n/a

LFSPA Latitude Group Holdings Limited Cap Note 3-Bbsw+4.75% Perp Non-Cum Red T-10-26 29-Sep-21 27-Oct-26 4.77% Qtrly 18-Jan-22 27-Jan-22 150.83$           2,685,250.48$                 26,618                      207                   0.2878             1.78% 100.55                  101.90          99.00            6.87% 0.04% n/a n/a n/a

MBLPC Macquarie Bank Limited Cap Note 3-Bbsw+4.70% Perp Non-Cum Red T-12-25 03-Jun-20 N/A 4.71% Qtrly 03-Mar-22 21-Mar-22 699.68$           12,003,992.60$              109,945                    535                   0.1428             1.72% 109.15                  109.50          105.80          4.08% 0.38% 2.20% n/a n/a

MBLPD Macquarie Bank Limited Cap Note 3-Bbsw+2.90% Perp Non-Cum Red T-09-28 30-Aug-21 07-Sep-28 2.91% Qtrly 17-Feb-22 07-Mar-22 658.12$           20,293,990.24$              200,781                    1,070               0.0800             3.08% 100.50                  101.85          99.60            4.93% -0.66% n/a n/a 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 4.01% Qtrly 04-Mar-22 15-Mar-22 1,059.70$        11,710,947.44$              110,837                    634                   0.1314             1.11% 105.97                  106.85          102.50          n/a 0.17% 2.14% 2.58% 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 4.16% Qtrly 01-Mar-22 10-Mar-22 979.38$           16,163,029.48$              149,430                    923                   0.2017             1.65% 108.16                  109.01          103.00          n/a 0.84% 3.47% n/a n/a

MQGPE Macquarie Group Limited Cap Note 3-Bbsw+2.90% Perp Non-Cum Red T-09-27 18-Mar-21 18-Sep-27 2.91% Qtrly 02-Mar-22 18-Mar-22 738.14$           17,507,254.71$              172,506                    842                   0.1045             2.37% 101.75                  103.45          99.64            n/a 0.39% n/a n/a n/a

NABPD National Australia Bank Limited Cap Note 3-Bbsw+4.95% Perp Non-Cum Red T-07-22 08-Jul-16 07-Jul-22 4.97% Qtrly 29-Mar-22 07-Apr-22 1,534.99$        19,780,051.30$              192,421                    1,019               0.0940             1.29% 102.41                  104.89          101.65          1.66% -0.36% -1.52% -2.82% -2.47%

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 2.21% Qtrly 10-Mar-22 21-Mar-22 958.87$           12,909,843.25$              127,221                    590                   0.2949             1.35% 101.66                  103.64          100.00          2.26% 0.11% 0.77% -2.24% 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 4.01% Qtrly 08-Mar-22 17-Mar-22 2,021.36$        16,322,218.27$              150,789                    741                   0.1777             0.81% 107.86                  109.00          104.54          3.82% -0.18% 3.41% n/a n/a

NABPH National Australia Bank Limited Cap Note 3-Bbsw+3.50% Perp Non-Cum Red T-12-27 18-Dec-20 17-Dec-27 3.51% Qtrly 08-Mar-22 17-Mar-22 2,521.97$        30,798,208.79$              291,220                    1,161               0.1094             1.22% 105.70                  107.08          102.07          4.33% 0.19% n/a 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 4.94% S/A 29-Mar-22 20-Apr-22 271.21$           2,647,715.88$                 25,415                      311                   0.2461             0.98% 104.31                  105.40          102.01          6.76% 0.77% 1.96% -0.09% -0.09%

SSLPA Sietel Limited 5.0% Cumulative Preference 15-Mar-86 N/A 5.00% Annual 05-Jan-22 07-Jan-22 0.08$                -$                                   -                             -                    N/A 0.00% 1.00                      -                 -                 n/a 0.00% 0.00% 0.00% 0.00%

SUNPF Suncorp Group Limited Cap Note 3-Bbsw+4.10% Perp Non-Cum Red T-06-22 08-May-17 17-Jun-22 4.11% Qtrly 02-Mar-22 17-Mar-22 383.40$           6,471,313.21$                 63,384                      313                   0.1133             1.69% 102.24                  103.95          100.55          1.66% 0.04% 0.14% 0.19% 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 3.66% Qtrly 02-Mar-22 17-Mar-22 390.75$           7,180,842.26$                 68,629                      339                   0.1827             1.84% 104.20                  105.20          101.20          3.34% -0.10% 2.53% 3.58% 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 3.01% Qtrly 02-Mar-22 17-Mar-22 401.49$           7,020,114.49$                 68,509                      311                   0.1489             1.75% 103.21                  104.49          98.85            4.21% 1.18% 4.99% n/a n/a

SUNPI Suncorp Group Limited Cap Note 3-Bbsw+2.90% Perp Non-Cum Red T-06-28 24-Sep-21 17-Jun-28 2.92% Qtrly 02-Mar-22 17-Mar-22 406.22$           15,136,518.76$              151,063                    624                   0.0715             3.73% 100.30                  102.38          99.80            5.01% -0.19% 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 30-Dec-21 23-Feb-22 140.94$           3,804,985.18$                 53,641                      144                   1.6639             2.70% 70.80                    73.48            47.25            8.88% -2.34% 26.20% -25.03% 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 3.07% Qtrly 14-Mar-22 23-Mar-22 1,327.61$        22,645,427.91$              222,566                    781                   0.1160             1.71% 101.30                  102.45          100.00          1.70% -0.57% 0.65% 1.27% 4.81%

WBCPG Westpac Banking Corporation Cap Note 3-Bbsw+4.90% Perp Non-Cum Red T-12-21 01-Jul-16 20-Dec-21 4.92% Qtrly 09-Dec-21 20-Dec-21 -$                  9,379,613.69$                 93,460                      349                   0.1055             #DIV/0! 100.55                  103.69          99.95            5.62% 0.20% -2.36% -3.95% -4.23%

WBCPH Westpac Banking Corporation Cap Note 3-Bbsw+3.20% Perp Non-Cum Red T-09-25 14-Mar-18 22-Sep-25 3.22% Qtrly 11-Mar-22 22-Mar-22 1,759.47$        26,401,488.15$              253,170                    977                   0.1681             1.50% 104.09                  107.00          100.93          3.36% -1.10% 3.57% 7.64% 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 3.71% Qtrly 09-Mar-22 18-Mar-22 1,496.49$        13,268,513.05$              126,123                    522                   0.0988             0.89% 105.16                  106.11          101.00          3.12% -0.13% 2.63% n/a n/a

WBCPJ Westpac Banking Corporation Cap Note 3-Bbsw+3.40% Perp Non-Cum Red T-03-27 07-Dec-20 22-Mar-27 3.42% Qtrly 11-Mar-22 22-Mar-22 1,814.08$        15,493,923.63$              146,881                    713                   0.1120             0.85% 105.29                  106.50          101.71          4.05% -0.12% n/a n/a n/a

WBCPK Westpac Banking Corporation Cap Note 3-Bbsw+2.90% Perp Non-Cum Red T-09-29 16-Sep-21 21-Sep-29 2.91% Qtrly 10-Mar-22 21-Mar-22 1,793.77$        26,022,150.11$              253,986                    1,079               0.1217             1.45% 102.50                  103.95          100.07          4.78% 0.39% n/a n/a n/a

WHFPA Whitefield Limited 8.0% Cumulative Preference 15-Mar-86 N/A 0.00% S/A 0.02$                -$                                   -                             -                    N/A 0.00% 1.00                      -                 -                 n/a 0.00% 0.00% 0.00% -23.08%

WHFPB Whitefield Limited Conv Pref 3.75% 30-11-24 Semi Sub Non-Cum Res Red 14-Aug-12 30-Nov-21 0.00% n/a 24.90$             184,480.93$                    1,806                        16                     0.8866             0.74% 99.62                    104.50          99.62            n/a -2.76% -2.38% -0.77% -8.18%
1

The yield data for the bonds have been sourced from Bloomberg using the Mid Yield to Convention function as at 30 November 2021 

2
The coupon data has been sourced from Bloomberg using the Coupon function as at 30 November 2021

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-21.

Past Performance is not a reliable indicator of future performance.
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