Hybrids

Monthly Update - January 2022

Month: Jan-22 Trading days: 19 Period ending: Monday, 31 January 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 1,494 3,533,838 642.0
Convertible Bonds 6 318.0 241 13 757,297 6.0
Hybrid Securities 4 2875.2 2,105 111 116,226 56.2
Total 54 46984.12 30,731 1,617 4,407,361 704.2
Recent Listings

Interest Rate /

Entity ASX Code Size ($m) Type Listing Date Issue Price Maturity / Conv / Reset Dividend Distribution Frequency Last Price
Global Masters Fund Limited GFLGA 3.2 Convertible Bonds 29-Nov-2021 $1.00 23-Nov-2024 5.50% Qtrly $3.39
Mosaic Brands Limited MOZG 32.0 Convertible Bonds 08-Oct-2021 $1.00 30-Sep-2022 8.00% Qrtly $1.11
Flagship Limited FSIGA 74 Convertible Bonds 04-Oct-2021 $1.00 30-Sep-2024 5.50% Qrtly $3.00
Latitude Group Holdings Limited LFSPA 150.0 Convertible Preference Share 29-Sep-2021 $100.00 27-Oct-2026 4.83% Qtrly $100.95
Suncorp Group Limited SUNPI 405.0 Convertible Preference Share 24-Sep-2021 $100.00 17-Jun-2028 2.91% Qtrly $101.51
Westpac Banking Corporation WBCPK 1,750.0 Convertible Preference Share 16-Sep-2021 $100.00 21-Sep-2029 2.97% Qtrly $102.60
Macquarie Bank Limited MBLPD 654.8 Convertible Preference Share 30-Aug-2021 $100.00 07-Sep-2028 2.96% Qtrly $101.50
Australia and New Zealand Banking Grou ANZPI 1,500.0 Convertible Preference Share 09-Jul-2021 $100.00 20-Mar-2028 3.07% Qtrly $103.28
Naos Emerging Opportunities Company __ NCCGA 230 Convertible Bonds 20-Apr-2021 $100.00 30-Sep-2028 4.50% S/A $100.75
Commonwealth Bank of Australia CBAPJ 1,180.0 Convertible Preference Share 06-Apr-2021 $100.00 20-Oct-2026 2.81% Qtrly $102.48
Macquarie Group Limited MQGPE 725.4 Convertible Preference Share 18-Mar-2021 $100.00 18-Sep-2027 2.97% Qtrly $101.00
Australian Unity Limited AYUPA 3434 Convertible Preference Share 04-Jan-2021 $100.00 N/A 5.00% S/A $103.00
National Australia Bank Limited NABPH 2,386.0 Convertible Preference Share 18-Dec-2020 $100.00 17-Dec-2027 3.57% Qtrly $105.41
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ASX Code Securitv Tvoe Value ($) %Value Volume %Volume
CBAPD Convertible Preference Shares and Capital Notes 32,770,960 4.65% 323,276 7.33%
NABPH Convertible Preference Shares and Capital Notes 19,991,835 2.84% 189,031 4.29%
CBAPI Convertible Preference Shares and Capital Notes 15,844,393 2.25% 152,693 3.46%
'WBCPE Convertible Preference Shares and Capital Notes 15,068,373 2.14% 148,643 3.37%
ANZPG Convertible Preference Shares and Capital Notes 14,867,437 2.11% 139,748 3.17%
Total Top 5 98,542,998.59 13.99% 953,391 21.63%
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Hybrids:

Monthly Update - January 2022

Performance and Trading Activity Breakdown by Category

Last 12 months

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

Last month

% change

Dec-20

% change

Market cap.

Market Cap ($m) 43,3111 42,5546 17% 43,7909 29% £
Number listed (actual) 45 8 6.7% 44 -83%
Monthly volume 3,819,277 3,533,838 75% 6,352,667 79.8%
Monthly trades 20,253 18,102 -10.6% 28,385 56.8%
Monthly value ($m) 3906 365.0 6.6% 6420 75.9%

Last 12 months
Convertible Bonds Jan-21 Jan-22 % change Dec-20 % change
Market Cap ($m) 3186 4319 35.6% 3180 264% 5
Number listed (actual) 6 7 16.7% 6 143% ¢
Monthly volume 228,440 757,207 231.5% 462,099 300% =
Monthly trades 145 214 47.6% 241 12.6%
Month value ($m) 19 4.0 116.4% 6.0 49.0%

Last 12 months Last month
Hybrid Securities Jan-21 Jan-22 % change Dec-20 % change
Market Cap ($m) 2,906.2 9183 -68.4% 2,875 213.1%
Number listed (actual) 4 2 -50.0% 4 100.0%
Monthly volume 539,190 116,226 -78.4% 581,827 400.6%
Monthly trades 1,568 730 -53.4% 2,105 188.4%
Monthly value ($m) 53.2 114 -78.6% 56.2 392.9%

Last 12 months Last month
Total Hybrid Market Jan-21 Jan-22 % change Dec-20 % change
Market Cap ($m) 46,535.9 43,904.9 -5.7% 46,984.1 .
Number listed (actual) 3.6% 54 5.3%
Monthly volume 4,586,907 4,407,361 39% 7,396,593 67.8%
Monthly trades 21,966 19,046 -13.3% 30,731 61.4%
Monthly value ($m) 4457 3804 -14.6% 704.2 85.1%

Hybrids Mkt Cap Breakdown by Type

W Convertible Bonds, $432 m
W Hybrid Securities, $918 m
M Convertible Preference Shares and Capital Notes, $42,555 m
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= Convertible Bonds,$4,024 k
= Hybrid Securities, $11,398 k
= Convertible Preference Shares and Capital Notes, $364,998 k
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Monthly update - January 2022

ASX Profiles Detail_______ ________ ___ JActivity

ASX Issuer Description ASX Listed Maturity / Couponl Payment Announced Ex Date  Announced Mkt Cap  Traded Value ($) Traded Volume Number  Spread % Monthly Last* Year High Yearlow Yield (%)‘ 1 Month 1Year 3 Year 5 Year
Code Date Conv / Frequency Payment ($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 08Dec17  30-Nov-21 5.25% atrly $ 3686 $ 569,689.94 560,841 35 06301 1.55% 1.01 1.02 0.96 -0.98% 2.54% 2.02% n/a
cvee Ve Limited Convert Bond 3-Bbsw+3.75% 22-6-23 Qly Non-Cum Red 25un18  229un23 3.82% atrly 22Mar-22 3Mar22 5886 § 422,705.94 4,307 23 06341 0.72% 98.10 99.50 9225 6.13% 0.71% 6.63% 3.36% n/a
FSIGA Flagship Investments Limited Convert Bond 5.50% 01-10-26 Qtly Red Step T-09-24 04.0ct21  30-Sep-24 5.50% artly $ 22 § 49,197.00 16,399 3 26951 0.22% 3.00 3.00 283 0.00% n/a n/a n/a
GFLGA Global Masters Fund Limited Convert Bond 5.5% 24-11-26 Qly Sub Red T-11-23 29Nov21  23-Nov-24 5.50% atrly $ 1094 $ 388,372.20 117,649 16 4.7696 3.55% 339 339 320 3.35% n/a n/a n/a
Moz Mosaic Brands Limited Convert Bond 8.0% 30-09-24 Qly Sub Sec T-09-22 080ct21  30-Sep22 8.00% artly $ 3554 S 37,681.03 30,668 3 12,6603 011% 111 1.45 111 11.20% 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 20Nov-20  30-5ep-25 5.50% s/a $ 1846 S 254,761.00 2,410 7 24522 1.38% 105.50 108.50 105.00 0.48% -0.71% n/a n/a
NCCGA Naos Emerging Opportunities Company Limited Convert Bond 4.50% 30-09-28 Semi Non-Cum Red Step 20Apr21  30-5ep28 4.50% s/a $ 2317 § 156,817.32 1,548 1 n/a 0.68% 100.75 103.90 100.00 -0.25% 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% /A 08-Apr-22 19Apr22  $ 22590 S 2,144,358.87 23,475 116 0.5475 0.95% 90.00 94.50 80.01 6.77% -4.05% 10.36% 5.26% 5.26%
Hybrid Securities
CWNHB Crown Resorts Limited Hybrid 3-Bbsw#4.00% 23-04-75 Sub Cum Red T-07-21 20-Apr-15 23-ul21 4.06% atrly 03-Mar-22 15Mar22  § 60386 S 9,396,906.94 96,907 582 03321 1.56% 95.85 98.50 84.60 6.44% -0.16% 4.73% -6.85% 175%
QUBHA Qube Holdings Limited Hybrid 3-Bbsw#3.90% 05-10-23 Sub Cum 06-0ct-16 05-0ct-23 3.97% Qrly 25-Mar-22 05Apr22  $ 31446 S 2,001,403.82 19,319 148 0.4315 0.64% 103.10 106.00 102.35 3.14% -0.49% 0.49% -4.14% -3.60%
AMPPB AMP Limited Cap Note 3-Bbsw+4.50% Perp Non-Cum Red T-12-25 20Dec19  16-Dec2s 4.57% atrly 07-Mar-22 16Mar22  § 28078 S 5,539,958.43 53,804 217 03488 197% 102.10 103.99 93.00 5.75% -0.40% 3.83% 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 01Apri4  24-Mar22 3.29% s/a 15-Mar-22 4Mar22  $ 162723 § 11,533,459.63 114,117 617 01324 0.71% 101.07 103.01 100.50 3.29% -0.47% -1.63% -0.81% 111%
ANZPE Australia and New Zealand Banking Group Limited Cap Note 6-Bbsw+3.60% Perp Non-Cum Red T-03-23 06-Mar-15  24-Mar23 3.64% s/a 15-Mar-22 24Mar22  $ 100608 § 8,777,261.19 84,574 398 01933 0.87% 103.70 105.85 101.72 213% -0.76% -0.10% 0.88% 2.67%
ANZPG Australia and New Zealand Banking Group Limited Cap Note 3-Bbsw+4.70% Perp Non-Cum Red T-03-24 28Sep16  20Mar-24 4.77% atrly 10-Mar-22 2AMar22  $ 172548 § 14,867,436.57 139,748 687 01217 0.86% 106.38 108.80 105.50 3.11% -1.03% -0.30% 1.22% 2.58%
ANZPH Australia and New Zealand Banking Group Limited Cap Note 3-Bbsw+3.80% Perp Non-Cum Red T-03-25 295ep17  20Mar-25 3.87% atrly 10-Mar-22 2AMar22  $ 99020 § 5,014,402.26 47,08 288 02493 0.51% 106.35 106.98 10375 3.36% 0.09% 145% 4.52% n/a
ANZPI Australia and New Zealand Banking Group Limited Cap Note 3-Bbsw+3.00 Perp Non-Cum Red T-03-28 09ul21  20-Mar28 3.07% atrly 10-Mar-22 2AMar22  $ 158920 § 14,600,099.09 140,880 767 01950 0.94% 103.28 105.00 101.26 4.38% -164% 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 S 3370 § 3,742312.32 36,080 200 03344 1.06% 103.00 110,01 102,51 4.93% 143% -3.74% n/a n/a
BENPG Bendigo and Adelaide Bank Limited Cnv Pref 3-Bbsw+3.75% Perp Non-Cum Red T-06-24 14Dec17  13Jun24 3.81% atrly 01-Mar-22 1SMar22  § 33528 S 2,236577.35 21,861 193 02215 0.67% 104.25 10575 101.80 3.42% -0.17% 173% 3.01% n/a
BENPH Bendigo and Adelaide Bank Limited Cap Note 3-Bbsw+3.80% Perp Non-Cum Red T-06-27 01Dec20  15Jun27 3.86% atrly 04-Mar-22 1SMar22  § 52063 S 6,402,339.55 60,771 453 01952 1.23% 103.62 106.80 10237 4.99% 2.07% 1.21% n/a n/a
BOQPE Bank of Queensland Limited Cap Note 3-Bbsw+3.75% Perp Non-Cum Red T-08-24 29Dec17  15-Aug24 3.80% atrly $ 36400 S 3,187,268.98 30517 192 02550 088% 104.00 105.50 102.20 3.80% -1.01% 2.00% 3.95% n/a
BOQPF Bank of Queensland Limited Cap Note 3-Bbsw+3.80% Perp Non-Cum Red T-05-27 01Dec20  14-May-27 3.85% atrly $ 31§ 3,657,752.76 34,718 191 02093 135% 104.35 107.00 102.00 4.89% -0.86% 2.71% n/a n/a
cBAPD Commonwealth Bank of Australia Cap Note 3-Bbsw+2.80% Perp Non-Cum Red T-12-22 020ct-14  15-Dec22 2.86% atrly 04-Mar-22 15Mar22  § 305940 $ 32,770,960.01 323,276 1,052 0.0981 1.07% 101.98 102.09 100.04 1.44% 0.76% 0.75% 3.74% 6.41%
CBAPF Commonwealth Bank of Australia Cap Note 3-Bbsw+3.90% Perp Non-Cum Red T-03-22 03-Apr17  31-Mar22 3.96% atrly 04-Mar-22 15Mar22  § 166820 $ 9,824,903.17 97,665 460 01180 0.60% 100.50 10295 100.02 3.94% -0.22% 1.96% -2.14% n/a
CBAPG Commonwealth Bank of Australia Cap Note 3-Bbsw+3.40% Perp Non-Cum Red T-04-25 09-Apr18  15-Apr25 3.46% atrly 04-Mar-22 15Mar22  § 142984 S 9,250,507.73 88,196 429 0.1506 0.65% 104.75 105.85 102.18 3.50% -0.58% 1.34% 5.28% n/a
CBAPH Commonwealth Bank of Australia Cap Note 3-Bbsw+3.70% Perp Non-Cum Red T-04-24 18Dec-18  26-Apr-24 3.76% atrly 04-Mar-22 15Mar22  § 165759 $ 10,468,512.60 100,263 508 01473 0.63% 104.25 105.96 10131 3.23% -0.71% -0.05% 3.52% n/a
APl Commonwealth Bank of Australia Cap Note 3-Bbsw+3.00% Perp Non-Cum Red T-04-27 15Nov19  20-Apr27 3.06% atrly 04-Mar-22 15Mar22  § 170940 $ 15,844,393.49 152,693 741 01518 0.93% 103.60 104.60 10053 4.16% -0.59% 2.83% n/a n/a
APy Commonwealth Bank of Australia Cap Note 3-Bbsw+2.75% Perp Non-Cum Red T-10-26 06-Apr21  20-0ct-26 2.81% atrly 04-Mar-22 15Mar22  § 120926 $ 12,015,880.36 117,263 571 n/a 0.99% 102.48 10338 99.95 4.05% -0.27% n/a n/a n/a
CGFPA Challenger Limited Civ Pref 3-Bbsw+3.40% Perp Sub Non-Cum Red T-05-22 100ct14  25May-22 3.45% atrly 16-Feb-22 25Feb22  $ 2802 § 713,390.55 7,062 5 0.4401 2.55% 101.00 102.05 9875 5.45% 0.11% 0.40% -1.08% 0.79%
cGFPB Challenger Limited Cap Note 3-Bbsw+4.40% Perp Non-Cum Red T-05-23 10Apr17  22May-23 2.45% atrly 11-Feb-22 22Feb22  $  477.02 $ 4,749,745.88 45,941 307 02190 1.00% 103.70 104.59 10171 2.96% 0.20% 0.39% 0.44% n/a
cGFPC Challenger Limited Cap Note 3-Bbsw+4.60% Perp Non-Cum Red T-05-26 26Nov-20  25-May-26 2.65% atrly 16-Feb-22 25Feb22  $ 40875 $ 4,380961.14 41,234 205 03149 1.07% 106.17 107.35 103.40 4.97% 0.02% 1.21% n/a n/a
CINPA Carlton Investments Limited 7% Cumulative Preference 15-Mar-86 N/A 7.00% Annual $ 018 § - - - N/A 0.00% 219 219 219 n/a 0.00% 6.31% 8.96% 6.83%
1AGPD Insurance Australia Group Limited Cap Note 3-Bbsw+4.70% Perp Non-Cum Red T-06-23 23-Dec-16  15Jun-23 276% atrly s 4070 § 4,712,576.30 45,130 292 02369 1.12% 104.10 106.48 10232 2.92% -0.84% -0.57% 179% -0.05%
Gepa Glennon Small Companies Limited Cnv Pref 5.60% 30-9-30 Semi Cum Exc Red Res T-3-21 07-Dec20  30-Sep-30 5.60% s/a $ 601 § 41,390.36 3,892 s 4.0254 0.69% 1055 1145 10.40 n/a -1.86% 1.44% n/a n/a
LFSPA Latitude Group Holdings Limited Cap Note 3-Bbsw+4.75% Perp Non-Cum Red T-10-26 295ep21  27-0ct:26 2.83% atrly 14-Apr-22 7-Apr22 § 15143 $ 3,201,415.24 31,630 238 02902 2.11% 100.95 101.95 99.00 6.33% -0.20% 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 4.77% atrly 03-Mar-22 2AMar22  $ 69231 § 7,756,024.29 71,475 382 0.0940 1.12% 108.00 109.50 105.80 4.30% -0.37% 0.55% n/a n/a
VBLPD Macquarie Bank Limited Cap Note 3-Bbsw+2.90% Perp Non-Cum Red T-09-28 30Aug21  07-Sep28 2.96% atrly 17-Feb-22 07-Mar22  $ 66467 S 11,182,727.65 109,884 593 01216 1.68% 101.50 10239 99.60 4.67% 0.30% 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 4.06% atrly 04-Mar-22 15Mar22  § 104750 $ 8,269,818.42 78,748 403 01670 0.79% 104.75 106.85 102.50 3.93% -0.49% -0.49% 0.73% n/a
MQGPD Macquarie Group Limited Cap Note 3-Bbsw+4.15% Perp Non-Cum Red T-09-26 28-Mar-19  10-5ep-26 421% atrly 01-Mar-22 10-Mar22  § 97748 $ 7,082,439.74 65,601 403 02732 0.72% 10795 109.01 103.00 417% -0.60% 1.74% n/a n/a
MQGPE Macquarie Group Limited Cap Note 3-Bbsw+2.90% Perp Non-Cum Red T-09-27 18Mar21  18-Sep-27 2.97% atrly 02-Mar-22 18Mar22  § 73269 S 8,777,596.72 85,797 469 01243 1.20% 101.00 103.45 99.64 4.65% 1.94% 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-ul-22 5.02% atrly 29-Mar-22 07-Apr22  $ 152734 § 14,456,729.26 141,860 768 00951 0.95% 101.90 104.89 101.65 152% -0.34% -2.04% -3.38% -3.14%
NABPE National Australia Bank Limited Cap Note 3-Bbsw+2.20% 20-09-28 Cum Red T-09-23 21Mar-17  20-Sep-23 227% atrly 10-Mar-22 2-Mar22  $ 95453 § 6,092,390.06 60,069 401 01944 0.64% 101.20 103.64 100.00 261% 0.77% -0.10% 2.03% n/a
NABPF National Australia Bank Limited Cap Note 3-Bbsw+4.00% Perp Non-Cum Red T-06-26 21-Mar19  17dun26 4.07% atrly 08-Mar-22 17Mar22  $ 202023 $ 9,705,845.29 89,936 477 02401 0.48% 107.80 109.00 104.58 3.93% -031% 1.89% n/a n/a
NABPH National Australia Bank Limited Cap Note 3-Bbsw#3.50% Perp Non-Cum Red T-12-27 18-Dec20  17-Dec27 3.57% atrly 08-Mar-22 17-Mar22 251505 $ 19,991,835.22 189,031 920 01428 0.79% 105.41 107.08 102.70 4.44% 1.02% 2.08% 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% /A 29-Mar-22 20Apr22  $ 27240 $ 2,749,474.53 26,209 244 03756 1.01% 104.77 105.40 102.01 6.69% 0.16% 221% 0.49% 0.79%
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 2.17% atrly 02-Mar-22 17-Mar22  $ 38006 $ 5,099,361.38 50,241 257 02573 1.34% 101.35 103.95 100.55 2.06% -1.04% 1.30% 2.12% n/a
SUNPG Suncorp Group Limited Cap Note 3-Bbsw#3.65% Perp Non-Cum Red T-06-24 27-Nov-17  17Jun24 3.72% atrly 02-Mar-22 17-Mar22  § 39064 S 2,524,279.25 24,177 175 02049 0.65% 104.17 105.20 101.20 3.30% -0.36% 1.19% 2.65% n/a
SUNPH Suncorp Group Limited Cap Note 3-Bbsw+3.00% Perp Non-Cum Red T-06-26 18Dec19  17-un-26 3.07% atrly 02-Mar-22 17-Mar22  § 39873 S 3,123,746.40 30189 181 05263 0.78% 102.50 104.50 98.85 4.22% -0.49% 2.71% n/a n/a
SUNPI Suncorp Group Limited Cap Note 3-Bbsw#2.90% Perp Non-Cum Red T-06-28 24-5ep-21 17-Jun-28 2.91% atrly 02-Mar-22 7Mar22  $ 41112 $ 7,040,428.59 68,927 446 01999 171% 10151 102.97 99.80 4.63% 0.36% n/a n/a n/a
URFPA Us Masters Residential Property Fund ot Pref 6.25% Perp Semi Sub Cum Step T-01-23 28-Decl7  O01Jan-23 6.25% /A s 13519 1,829,951.50 26,596 135 0.8365 135% 67.91 73.48 4725 9.28% -1.58% 31.84% -26.98% n/a
WBCPE Westpac Banking Corporation Cap Note 3-Bbsw#3.05% Perp Non-Cum Red T-09-22 2Jun14 23Sep-22 3.11% atrly 14-Mar-22 2Mar22  $ 133023 S 15,068,373.30 148,643 502 01202 1.13% 101.50 10245 100.00 158% 0.10% -0.05% 211% 3.05%
WBCPH Westpac Banking Corporation Cap Note 3-Bbsw+3.20% Perp Non-Cum Red T-09-25 14-Mar-18  22-5ep-25 3.27% atrly 11-Mar-22 2Mar22  $ 175491 $ 10,680,331.34 102,731 522 01464 0.61% 103.82 107.00 101.53 3.83% -0.56% 145% 5.63% n/a
WaCPI Westpac Banking Corporation Cap Note 3-Bbsw#3.70% Perp Non-Cum Red T-07-24 19-Dec-18 31Jul-24 3.77% atrly 09-Mar-22 18-Mar22  § 148838 S 9,802,129.85 93,786 406 0.1446 0.66% 10459 106.11 101.00 3.33% -0.45% 0.30% 4.12% n/a
WBCP) Westpac Banking Corporation Cap Note 3-Bbsw#3.40% Perp Non-Cum Red T-03-27 07-Dec-20  22-Mar-27 3.47% atrly 11-Mar-22 2Mar22  $ 181081 § 14,424,163.87 137,210 674 01372 0.80% 105.10 106.50 102,51 4.22% -0.76% 2.32% n/a n/a
WBCPK Westpac Banking Corporation Cap Note 3-Bbsw+2.90% Perp Non-Cum Red T-09-29 16:5ep21  21-5ep-29 2.97% atrly 10-Mar-22 21Mar22  $ 179550 § 1143873273 110,906 672 0.1586 0.64% 102.60 103.95 100.07 4.56% -1.06% n/a n/a n/a
WHFPA Whitefield Limited 8.0% Cumulative Preference 15-Mar-86 N/A 0.00% /A s 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-Aug12  30-Nov-21 0.00% n/a $ 2506 S 368,284.91 3,643 16 04252 1.47% 100.25 104.50 99.62 n/a -146% 2.91% -0.99% 8.20%

¥ The yield data for the bonds have been sourced from Bloomberg using the Mid Yield to Convention function as at 31 January 2022

? The coupon data has been sourced from Bloomberg using the Coupon function as at 31 January 2022 Contact us

* Monthly liquidity is equal to the total value traded for by .

Al e s ot 22 Phone: 131 279 or +61 2 9338 0000 (from overseas)
ta reliable indicator Email: bonds@asx.com.au
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