Hybrids:

Monthly Update - February 2022

Month: Feb-22 Trading days:

20

Period ending: Monday, 28 February 2022

Snapshot by Category

Trades Value
Australian Segment Bond Segment Number listed Market Cap ($m) Total (#) Trades per day (#) Volume (#) $m
Convertible Preference Shares and Capital Notes 44 43790.9 28,385 1419 4,722,879 642.0
Convertible Bonds 6 318.0 241 12 1,813,460 6.0
Hybrid Securities 4 2875.2 2,105 105 68,395 56.2.
Total 54 46984.12 30,731 1,537 6,604,734 704.2

Recent Listings

Interest Rate /

Entity ASX Code Size ($m) Type Listing Date Issue Price Maturity / Conv / Reset Dividend istribution Frequency Last Price
Global Masters Fund Limited GFLGA 32 Convertible Bonds 29-Nov-2021 $1.00 23-Nov-2024 5.50% Qtrly. $3.25
Mosaic Brands Limited MOzZG 32.0 Convertible Bonds 08-Oct-2021 $1.00 30-Sep-2022 8.00% Qrtly. $1.12
Flagship Investments Limited FSIGA 7.4 Convertible Bonds 04-Oct-2021 $1.00 30-Sep-2024 5.50% Qrtly. $2.79
Latitude Group Holdings Limited LFSPA 150.0 Convertible Preference Shar 29-Sep-2021 $100.00 27-Oct-2026 4.83% Qtrly. $101.25
Suncorp Group Limited SUNPI 405.0 Convertible Preference Shar 24-Sep-2021 $100.00 17-Jun-2028 2.91% Qtrly. $101.90
Westpac Banking Corporation 'WBCPK 1,750.0 Convertible Preference Shar 16-Sep-2021 100.00 21-Sep-2029 2.97% Qtrly. 103.12
Macguarie Bank Limited MBLPD 654.8 Convertible Preference Shar 30-Aug-2021 100.00 07-Sep-2028 3.04% Qtrly. 101.10
Australia and New Zealand Banking Gro ANZPI 1,500.0 Convertible Preference Shar 09-Jul-2021 100.00 20-Mar-2028 3.07% Qtrly. 103.90
Naos Emerging O Company NCCGA 230 Convertible Bonds 20-Apr-2021 100.00 30-Sep-2028 4.50% S/A 100.40
Co Bank of Australia CBAPJ 1,180.0 Convertible Preference Shar 06-Apr-2021 100.00 20-Oct-2026 2.81% Qtrly. 102.49
Macquarie Group. ited MQGPE 7254 Convertible Preference Shar 18-Mar-2021 100.00 18-Sep-2027 2.97% Qtrly. 101.48
Australian Unity Limited AYUPA 3434 Convertible Preference Shar 04-Jan-2021 100.00 N/A 5.00% S/A 101.45
National Australia Bank Limited NABPH 2,386.0 Convertible Preference Shar 18-Dec-2020 100.00 17-Dec-2027 3.57% Qtrly. 105.75
Most Actively Traded Securities by Value

ASX Code Securitv Tvpe Value ($) %Value Volume %Volume
CBAPD Convertible Preference Shares and Capital Notes 47,638,859 6.77% 469,645 7.11%
NABPH Convertible Preference Shares and Capital Notes 28,026,537 3.98% 266,133 4.03%
NABPF Convertible Preference Shares and Capital Notes 19,747,304 2.80% 183,098 2.77%
WBCPK Convertible Preference Shares and Capital Notes 19,699,611 2.80% 191,509 2.90%
'WBCPJ Convertible Preference Shares and Capital Notes 19,578,373 2.78% 186,058 2.82%
Total Top 5 134,690,682.70 19.13% 1,296,443 19.63%
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Hybrids:

Monthly Update - February 2022

Performance and Trading Activity Breakdown by Category

Last 12 months

Convertible Preference Shares and Capital Notes Feb-21 Feb-22

% change

Last month

Market Cap ($m) 43,4262 42,622.7 43,7909
Number listed (actual) 45 48 6.7% 44 8.3%
Monthly volume 5.746.077 4,722,879 -17.8% 6,352,667 34.5%
Monthly trades 26178 22,565 13.8% 28,385 25.8%
Monthly value (Sm) 5923 487.8 -17.6% 642.0 316%

Last 12 months
Convertible Bonds Feb-21 Feb-22 % change Dec-20 % change
Market Cap ($m) 329.4 427.9 9% 3180 -25.7%
Number listed (actual) 6 7 16.7% 6 14.3%
Monthly volume 675,145 1,813,460 168.6% 462,099 74.5%
Monthly trades 286 275 3.8% 201 12.4%
Month value ($m) 4.7 5.1 6.5% 6.0 18.7%

Last 12 months
Hybrid Securities Feb-21 Feb-22 % change Dec-20 % change
Market Cap ($m) 2,917.9 9253 -68.3% 2875.2 210.7%
Number listed (actual) 4 2 -50.0% 4 1000% 5¢
Monthly volume 248,407 68,395 72.5% 581,827 750.7% £
Monthly trades 1078 432 59.9% 2,105 387.3% 32
Monthly value ($m) 232 6.8 -70.8% 56.2 729.3%

Last 12 months
Total Hybrid Market Feb-21 eb-22 % change Dec-20 % change
Market Cap ($m) 46,6735 439759 -5.8%. 46,984.1 6.8%
Number listed (actual) 55 57 3.6% 54 5.3%
Monthly volume 6,669,629 6,604,734 0% 7,396,593 12.0%
Monthly trades 27,542 23272 -15.5% 30,731 321%
Monthly value ($m) 6202 499.6 -19.4% 704.2 40.9%
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Hybrids Breakdown by Traded Value
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Spotlight on Hybrids:

Monthly update - February 2022

Activity

ASX Profiles

ASX Issuer Description AsXListed Maturity/  Coupon® Payment Announced Ex Date  Announced Mkt Cap  Traded Value ($) Traded Volume  Number Spread % Monthly Last* YearHigh VYearlow vield(%)' 1Month 1Year 3 Year 5 Year
Code Date Conv / Frequency Payment ($m) of Trades Liquidity %° Price Price Price Price

Reset Date Return Return Return Return
. |
CAMG Clime Capital Limited Convert Bond 5.25% 30-11-25 Qly Red 08-Dec-17 30-Nov-21 5.25% Qtrly 01-Mar-22 09-Mar-22 $ 3700 S 1,397,507.82 1,377,470 56 0.3235 3.78% 101 1.02 0.96 0.40% 2.42% 1.00% n/a
VG CVC Limited Convert Bond 3-Bbsw+3.75% 22-6-23 Qly Non-Cum Red 25-Jun-18 22-Jun-23 3.82% Qtrly 22-Mar-22 31-Mar-22 $ 58.86 $ 679,713.98 6,930 51 0.7047 1.15% 98.10 99.50 95.00 6.47% 0.00% 3.81% -4.76% nfa
FSIGA Flagship Investments Limited Convert Bond 5.50% 01-10-26 Qtly Red Step T-09-24 04-0ct-21 30-Sep-24 5.50% Qrtly B 2067 $ 262,729.95 93,721 7 5.7636 1.27% 2.79 3.00 2.77 -7.00% nfa nfa nfa
GFLGA Global Masters Fund Limited Convert Bond 5.5% 24-11-26 Qly Sub Red T-11-23 29-Nov-21 23-Nov-24 5.50% Qtrly $ 1048 $ 32,530.30 10,001 4 2.5379 0.31% 3.25 3.39 3.20 -4.13% n/a n/a nfa
MOZG Mosaic Brands Limited Convert Bond 8.0% 30-09-24 Qly Sub Sec T-09-22 08-0ct-21 30-Sep-22 8.00% artly B 3586 $ 337,857.39 299,967 30 7.0777 0.94% 112 145 1.10 0.90% nfa nfa nfa
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 $ 1830 $ 219,811.88 2,101 10 1.7237 1.20% 104.55 108.50 104.00 -0.90% -1.14% n/a nfa
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 $ 2309 $ 257,432.98 2,557 12 n/a 1.11% 100.40 103.90 100.00 -0.35% 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 $ 22364 S 1,862,661.15 20,713 105 0.6712 0.83% 89.10 94.50 81.00 7.13% -1.00% 4.82% 3.42% 1.31%
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 4.06% Qtrly 03-Mar-22 15-Mar-22 $ 61268 $ 4,542,334.95 46,663 292 0.3631 0.74% 97.25 99.00 84.60 6.68% 1.72% 5.14% -6.22% 1.04%
QUBHA Qube Holdings Limited Hybrid 3-Bbsw+3.90% 05-10-23 Sub Cum 06-Oct-16 05-Oct-23 3.97% Qtrly 25-Mar-22. 05-Apr-22 $ 31263 $ 2,232,574.00 21,732 140 0.4196 0.71% 102.50 106.00 101.51 3.70% -0.53% -1.91% -4.70% -2.62%
AMPPB AMP Limited Cap Note 3-Bbsw+4.50% Perp Non-Cum Red T-12-25 24-Dec-19 16-Dec-25 4.57% Qtrly 07-Mar-22. 16-Mar-22 $ 28463 $ 4,165,816.55 40,569 243 0.2620 1.46% 103.50 104.08 93.00 5.73% 1.67% 5.08% nfa 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 $ 162143 $ 18,565,106.67 184,129 750 0.0744 1.14% 100.71 103.01 100.50 15.36% -0.24% -1.70% -0.76% 1.22%
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 $ 100462 S 12,455,589.25 120,217 530 0.0966 1.24% 103.55 105.85 101.72 2.39% -0.62% -0.80% 1.81% 3.03%
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 A4.77% Qtrly 10-Mar-22 21-Mar-22 $ 172923 § 14,756,836.75 138,327 832 0.1302 0.85% 106.61 108.10 105.50 3.28% -0.08% -027% 1.69% 171%
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 3.87% Qtrly 10-Mar-22 21-Mar-22 $ 990.29 $ 8,973,027.95 84,418 421 0.2016 0.91% 106.36 106.98 103.75 3.69% -0.03% 0.81% 5.57% 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 3.07% Qtrly 10-Mar-22 21-Mar-22 $ 155850 S 19,112,890.06 184,698 871 0.1720 1.23% 103.90 105.00 101.26 4.60% 0.61% n/a n/a nfa
AYUPA Australian Unity Limited Mci Cap Note 5.00% Perp Semi Non-Cum 04-Jan-21 N/A 5.00% S/A 08-Apr-22 19-Apr-22 $ 34838 $ 4,099,949.00 40,085 228 0.4386 1.18% 10145 110.01 100.05 5.02% -1.50% -6.15% n/a nfa
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 3.81% Qtrly 01-Mar-22 15-Mar-22 $ 33541 $ 1,867,571.49 17,942 195 0.2486 0.56% 104.29 105.75 101.80 3.70% 0.50% 0.33% 5.24% nfa
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 3.86% Qtrly 04-Mar-22 15-Mar-22 $ 527.16 $ 7,998,723.48 76,591 432 0.2329 1.52% 104.92 106.80 102.37 5.07% 0.88% 1.57% nfa 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 3.83% Qtrly 27-Apr-22 16-May-22 $ 36341 $ 2,485,496.37 23,984 201 0.2868 0.68% 103.83 105.50 102.35 3.79% -0.54% 0.81% 5.48% 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 3.88% Qtrly 27-Apr-22 16-May-22 $ 27141 $ 4,117,137.79 39,365 273 0.2306 1.52% 104.39 107.00 102.20 5.03% -0.43% 2.03% nfa 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 2.86% Qtrly 04-Mar-22 15-Mar-22 $ 303900 $ 47,638,858.77 469,645 1,307 0.0641 1.57% 101.30 102.09 100.20 2.37% -0.30% 0.13% 3.90% 5.87%
CBAPF Commonwealth Bank of Australia Cap Note 3-Bbsw+3.90% Perp Non-Cum Red T-03-22 03-Apr-17 31-Mar-22 3.96% Qtrly 04-Mar-22 15-Mar-22 $ 165525 S 11,049,553.56 109,733 519 0.1025 0.67% 100.93 102.95 99.60 1.29% 0.43% -1.34% -0.66% 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 3.46% Qtrly 04-Mar-22 15-Mar-22 $ 143175 $ 14,921,784.15 142,374 626 0.1412 1.04% 104.89 105.85 102.18 3.83% -0.01% 0.86% 6.16% nfa
CBAPH Commonwealth Bank of Australia Cap Note 3-Bbsw+3.70% Perp Non-Cum Red T-04-24. 18-Dec-18 26-Apr-24 3.76% Qtrly 04-Mar-22 15-Mar-22 $ 166314 S 17,040,873.89 162,917 736 0.1110 1.02% 104.60 105.96 102.80 3.35% 0.38% 0.46% 3.85% 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 3.06% Qtrly 04-Mar-22 15-Mar-22 $ 171732 $ 19,287,086.69 185,815 731 0.1427 1.12% 104.08 104.60 100.53 4.40% 0.58% 2.78% n/a nfa
CBAPJ Commonwealth Bank of Australia Cap Note 3-Bbsw+2.75% Perp Non-Cum Red T-10-26 06-Apr-21 20-Oct-26 2.81% Qtrly 04-Mar-22 15-Mar-22 $ 120938 S 13,714,272.60 133,791 559 n/a 1.13% 102.49 103.38 99.95 4.39% 0.16% nfa nfa 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 3.48% Qtrly 16-May-22 25-May-22 $ 2774 S 1,967,407.07 19,578 84 0.6827 7.09% 100.01 101.90 98.75 5.70% -0.39% -1.95% 0.01% 1.02%
CGFPB Challenger Limited Cap Note 3-Bbsw+4.40% Perp Non-Cum Red T-05-23 10-Apr-17  22-May-23 4.48% atrly 12-May-22 23May-22  $ 47173 $ 4,008,460.83 38,999 356 0.1625 0.85% 102.55 104.59 101.71 3.15% 0.77% -0.35% 0.80% nfa
CGFPC Challenger Limited Cap Note 3-Bbsw+4.60% Perp Non-Cum Red T-05-26 26-Nov-20 25-May-26 4.68% Qtrly 16-May-22 25-May-22 $ 409.02 $ 5,669,065.13 53,439 256 0.3003 1.39% 106.24 107.35 103.40 5.02% -0.61% 1.18% n/a nfa
CINPA Carlton Investments Limited 7% Cumulative Preference 15-Mar-86 N/A 7.00% Annual 28-Feb-22 21-Mar-22 $ 018 $ - - - N/A 0.00% 219 - - n/a 0.00% 0.00% 6.83% 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 4.76% Qtrly 04-Mar-22 15-Mar-22 $ 42231 $ 5,045,547.76 48,536 445 0.1999 1.19% 104.50 106.48 102.32 2.79% 0.58% -1.04% -1.51% 0.10%
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 15-Mar-22. 31-Mar-22 $ 621 S 30,492.00 2,800 2 6.7430 0.49% 10.90 11.45 10.24 n/a 3.32% 4.81% nfa n/a
LFSPA. Latitude Group Holdings d Cap Note 3-Bbsw+4.75% Perp Non-Cum Red T-10-26 29-Sep-21 27-Oct-26 4.83% Qtrly 14-Apr-22 27-Apr-22 $ 151.88 $ 2,668,134.36 26,343 179 0.3354 1.76% 101.25 101.95 99.00 6.65% -0.38% n/a n/a nfa
MBLPC Macquarie Bank Limited Cap Note 3-Bbsw+4.70% Perp Non-Cum Red T-12-25 03-Jun-20 N/A 4.77% Qtrly 03-Mar-22 21-Mar-22 $ 697.44 S 15,004,018.11 138,275 528 0.1493 2.15% 108.80 109.50 105.80 4.42% 0.83% 0.19% nfa 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 3.04% Qtrly $ 662.05 $ 9,870,531.12 97,140 556 0.1557 1.49% 101.10 102.39 99.60 4.95% -0.10% n/a n/a nfa
MQGPC Macquarie Group Limited Cap Note 3-Bbsw+4.00% Perp Non-Cum Red T-12-24 08-Jun-18 16-Dec-24 4.06% Qtrly 04-Mar-22 15-Mar-22 $ 105110 S 11,411,787.35 108,561 560 0.1398 1.09% 105.11 106.85 102.50 4.12% 0.37% -0.18% 3.05% n/a
MQGPD Macquarie Group d Cap Note 3-Bbsw+4.15% Perp Non-Cum Red T-09-26 28-Mar-19 10-Sep-26 4.21% Qtrly 01-Mar-22 10-Mar-22 $ 980.56 $ 9,639,520.96 89,855 567 0.1839 0.98% 108.29 109.01 103.00 4.43% 1.33% 1.16% n/a nfa
MQGPE Macquarie Group Limited Cap Note 3-Bbsw+2.90% Perp Non-Cum Red T-09-27 18-Mar-21 18-Sep-27 2.97% Qtrly 02-Mar-22 18-Mar-22 $ 73618 $ 9,218,625.28 90,645 505 0.1827 1.25% 101.48 103.45 99.64 4.90% 0.52% nfa nfa 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 5.02% Qtrly 29-Mar-22 07-Apr-22 $ 153259 $ 15,034,118.14 147,371 645 0.1016 0.98% 102.25 104.69 101.65 0.76% 0.07% -1.78% -2.42% -3.52%
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 2.27% Qtrly 10-Mar-22 21-Mar-22 $ 949.81 $ 9,700,822.91 96,026 527 0.2074 1.02% 100.70 103.64 100.00 2.94% -0.01% -1.27% -1.76% nfa
NABPF National Australia Bank ited Cap Note 3-Bbsw+4.00% Perp Non-Cum Red T-06-26 21-Mar-19 17-Jun-26 4.07% Qtrly 08-Mar-22 17-Mar-22 $ 201649 S 19,747,303.53 183,098 1,157 0.1543 0.98% 107.60 109.00 104.58 4.32% -0.53% 1.11% nfa 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 3.57% Qtrly 08-Mar-22 17-Mar-22 $ 252316 $ 28,026,536.95 266,133 1,286 0.1041 1.11% 105.75 107.08 102.70 4.71% 0.24% 1.37% nfa nfa
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 $ 27495 $ 2,034,902.67 19,262 234 0.3256 0.74% 105.75 106.50 102.01 6.88% 0.96% 0.62% 0.71% 0.33%
SSLPA Sietel Limited 5.0% Cumulative Preference 15-Mar-86 N/A 5.00% Annual $ 008 $ - - - 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 4.17% Qtrly 02-Mar-22 17-Mar-22 $ 38156 $ 9,875,494.93 97,136 344 0.0850 2.59% 101.75 103.95 100.55 1.13% 0.39% -0.97% -1.44% 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 3.72% Qtrly 02-Mar-22 17-Mar-22 $ 39008 $ 4,054,215.08 39,040 237 0.2753 1.04% 104.02 105.20 101.20 3.70% -0.13% 0.12% 2.48% nfa
SUNPH Suncorp Group Limited Cap Note 3-Bbsw+3.00% Perp Non-Cum Red T-06-26 18-Dec-19 17-Jun-26 3.07% Qtrly 02-Mar-22 17-Mar-22 $ 396.82 $ 4,745,241.34 46,369 306 0.3031 1.20% 102.01 104.50 98.85 4.70% -0.72% 1.30% nfa 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 2.91% Qtrly 02-Mar-22 17-Mar-22 $ 41270 $ 6,889,639.57 67,784 373 0.2375 1.67% 101.90 102.97 99.80 4.90% 0.25% nfa nfa nfa
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 $ 13935 $ 3,077,967.20 45,685 199 1.0764 2.21% 70.00 84.00 48.05 9.06% 3.24% 45.83% -21.70% 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 3.11% Qtrly 14-Mar-22 23-Mar-22 $ 133233 §$ 15,033,745.98 147,905 558 0.1031 1.13% 101.66 102.45 100.00 1.41% 0.02% -0.04% 1.91% 4.59%
'WBCPH ‘Westpac Banking Corporation Cap Note 3-Bbsw+3.20% Perp Non-Cum Red T-09-25 14-Mar-18 22-Sep-25 3.27% Qtrly 11-Mar-22 22-Mar-22 $ 176488 S 17,211,660.35 165,142 782 0.1768 0.98% 104.41 107.00 101.53 3.99% 0.59% 1.37% 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 3.77% Qtrly 09-Mar-22 18-Mar-22 $ 149023 $ 15,925,859.26 152,019 674 0.1159 1.07% 104.72 106.11 101.00 3.58% 0.16% 0.34% 4.07% nfa
'WBCPJ ‘Westpac Banking Corporation Cap Note 3-Bbsw+3.40% Perp Non-Cum Red T-03-27 07-Dec-20 22-Mar-27 3.47% Qtrly 11-Mar-22 22-Mar-22 $ 182114 S 19,578,372.62 186,058 847 0.1070 1.08% 105.70 106.50 102.51 4.43% 0.48% 1.63% nfa 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 2.97% Qtrly 10-Mar-22 21-Mar-22 $ 180460 $ 19,699,610.84 191,509 879 0.1397 1.09% 103.12 103.95 100.07 4.81% 0.41% nfa nfa nfa
'WHFPA ‘Whitefield Limited 8.0% Cumulative Preference 15-Mar-86 N/A 0.00% S/A $ 002 $ - - - 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 $ 2525 $ 361,579.60 3,571 25 0.8869 1.43% 101.00 104.50 99.62 n/a 0.75% -2.88% -1.94% -7.93%

The yied datafor the bonds have been sourced from Bloomberg using the Mid Yild to Convention function as at 28 February 2022
The coupon data has been sourced from Bloomberg using the Coupon function s at 28 February 2022 Contact us
auidity s equal to i month divided by its market capitalisation
Phone: 131 279 or +61 2 9338 0000 (from overseas)

Allvalues are as at Feb-22.
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