Hybrids:

Monthly Update - June 2022

Month: Jun-22 Trading days: 21 Period ending: Thursday, 30 June 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 8 417395 20312 139 7,721,715 789.9
Convertible Bonds 7 2217 271 13 990,018 61
Hybrid Securities 2 9305 613 29 390,568 130
Total 57 4309172 30,196 1,838 9,108,301 808.9

Recent Listings

Interest Rate /

Entity ASX Code ize ($m) Type isting Date Issue Price Maturity / Conv / Reset Dividend stribution Frequency Last Price
c Bank of Australia CBAPK 1,750.0 _ Convertible Preference Shan __01-Apr-2022 $100.00 15-Jun-2029 4.45% atry $96.00
ECP Emerging Growth Limited ECPGA 108 Convertible Bonds 19-Apr-2022 $1.43 11-Apr-2027 5.50% Qtrly $1.46
Australia and New Zealand Banking Gro___ANZP) 13100 Convertible Preference Shan __25-Mar-2022 $100.00 24-Mar2022 3.21% aly $95.79
Global Masters Fund Limited GFLGA 10.0 Convertible Bonds 29-Nov-2021 $3.10 23-Nov-2024 5.50% Qtrly $3.15
Mosaic Brands Limited MOZG 320 Convertible Bonds 08-Oct-2021 $1.00 30-Sep-2022 8.00% Qrtly $0.92
Flagship Investments Limited FSIGA 20.0 Convertible Bonds 04-Oct-2021 $2.70 30-Sep-2024 5.50% Qrtly $2.60
Latitude Group Holdings Limited LFSPA 150.0 Convertible Preference Shan 29-Sep-2021 $100.00 27-Oct-2026 5.28% Qtrly $93.33
Suncorp Group Limited SUNPI 405.0 Convertible Preference Sharn 24-5ep-2021 $100.00 17-Jun-2028 4.70% Qtrly $96.50
Westpac Banking Corporation WBCPK 1,750.0 __Convertible Preference Shar 16-Sep-2021 100.00 21-Sep-2029 4.76% Qtrly $97.20
Macquarie Bank Limited MBLPD 6548 Convertible Preference Shan __30-Aug-2021 100.00 07-Sep-2028 4.14% atly $97.15
Australia and New Zealand Banking Gro ANZPI 1,500.0 Convertible Preference Sharn 09-Jul-2021 100.00 20-Mar-2028 4.84% Qtrly $98.76
Naos Emerging Of Company NCCGA 23.0 Convertible Bonds 20-Apr-2021 100.00 30-Sep-2028 4.50% S/A $90.00
Ce Bank of Australia CBAPJ 1,180.0 Convertible Preference Sharn 06-Apr-2021 100.00 20-Oct-2026 4.46% Qtrly $98.34
G5 - Bark B Swap Rl
Most Actively Traded Securities by Value
ASX Code Security Type Value ($) %Value Volume %Volume
CBAPD Convertible Preference Shares and Capital Notes 55.987.714 6.92% 559,508 6.14%
ANZP) Convertible Preference Shares and Capital Notes 52,764,883 6.52% 548,135 6.02%
NABPH Convertible Preference Shares and Capital Notes 49.903.037 6.17% 495.834 5.44%
WBCPK Convertible Preference Shares and Capital Notes 37.480.026 4.63% 382,737 4.20%
'WBCPJ Convertible Preference Shares and Caj 36.315.975 4.49% 361.004 3.96%
Total Top 5 232,451,634.10 28.74% 2,347,218 25.77%
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Hybrids:

Monthly Update - June 2022

Performance and Trading Activity Breakdown by Category

Last 12 months

Jun-21 Jun-22

Convertible Preference Shares and Capital Notes % change

Last month

May-22 % change

Market Cap ($m) 42,4322 40,849.5 -3.7%) 41,7395 2.2%
Number listed (actual) 8 8 0.0% 48 0.0%
Monthly volume 6,227,220 2,721,715 20.1% 7,749,268 0.3%
Monthly trades 30818 35,802 16.5% 29312 -18.3%
Monthly value (Sm) 635.0 766.2 20.7% 789.9 31%

Last 12 months
Convertible Bonds Jun-21 Jun-22 % change May-22 % change
Market Cap ($m) 3566 407.7 14.3% 4217 3.4%
Number listed (actual) 6 7 16.7% 7 0.0%
Monthly volume 3,183,961 990,018 -68.9% 808,617 18.3%
Monthly trades 376 325 13.6% 271 16.6%
Month value ($m) 5.6 52 -8.0%) 61 17.0%

Last 12 months
Hybrid Securities Jun-21 Jun-22 % change May-22 % change
Market Cap ($m) 946.2 954.8 0.9% 930.5 2.5%
Number listed (actual) 3 2 33.3% 2 0.0%
Monthly volume 138,028 390,568 183.0% 131,875 66.2%
Monthly trades 616 1134 84.1%) 613 -45.9%
Monthly value (Sm) 138 392 184.6% 130 66.9%

Last 12 months
Total Hybrid Market Jun-21 Jun-22 % change May-22 % change
Market Cap ($m) 43,7351 42,212.0 -3.5% 43,091.7 2.1%
Number listed (actual) 57 57 0.0% 57 0.0%
Monthly volume 9,549,209 9,108,301 4.6% 8,689,760 4%
Monthly trades 31,810 37,351 17.4% 30,196 19.2%
Monthly value ($m) 654.4. 8106 23.9% 808.9 0.2%

Hybrids Mkt Cap Breakdown by Type

W Convertible Bonds, $408 m
W Hybrid Securities, $955 m
W Convertible Preference Shares and Capital Notes, $40,850 m
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Hybrids Breakdown by Traded Value

= Convertible Bonds,$5,183 k
= Hybrid Securities, $39,236 k
= Convertible Preference Shares and Capital Notes,$766,181 k
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Spotlight on Hybrids:

Monthly update - June 2022

ASX Profiles

ASX Issuer Description

Code

Convertible Bonds

came Clime Capital Limited Convert Bond 5.25% 30-11-25 Qly Red
cvee Ve Limited Convert Bond 3-Bbsw+3.75% 22-6-23 Qly Non-Curn Red
ECPGA ECP Emerging Growth Limited Convert Bond 5.50% 11-04-27 Qly Sub Red T-4-24
FSIGA Flagship Investments Limited Convert Bond 5.50% 01-10-26 Qtly Red Step T-09-24
GFLGA Global Masters Fund Limited Convert Bond 5.5% 24-11-26 Qly Sub Red T-11-23
Moz6 Mosaic Brands Limited Convert Bond 8.0% 30-09-24 Qly Sub Sec T-09-22
NACGA Naos Ex-50 Opportunities Company Limited Convert Bond 5.50% 30-09-27 Semi Step T-09-25.
NCCGA Naos Emerging Opportunities Company Limited Convert Bond 4.50% 30-09-28 Semi Non-Cum Red Step
NFNG Nufarm Finance (NZ) Limited Convert Bond 6-Bbsw+1.90% Perp Sub Non-Cum Exh Stp
Hybrid Securities
CWNHB Crown Resorts Limited Hybrid 3-Bbsw#4.00% 23-04-75 Sub Cum Red T-07-21
QUBHA Qube Holdings Limited Hybrid 3-Bbsw:+3.90% 05-10-23 Sub Cum
Converting Preference Shares and Capital Notes
AMPPB AMP Limited Cap Note 3-Bbsw+4.50% Perp Non-Cum Red T-12-25
ANZPE Australia and New Zealand Banking Group Limited Cap Note 6-Bbsw+3.60% Perp Non-Cum Red T-03-23
ANZPG Australia and New Zealand Banking Group Limited Cap Note 3-Bbsw+4.70% Perp Non-Cum Red T-03-24
ANZPH Australia and New Zealand Banking Group Limited Cap Note 3-Bbsw+3.80% Perp Non-Cum Red T-03-25
ANZPI Australia and New Zealand Banking Group Limited Cap Note 3-Bbsw+3.00 Perp Non-Cum Red T-03-28
ANZP) Australia and New Zealand Banking Group Limited Cap Note 3-Bbsw+2.70% Perp Non-Cum Red T-03-29
AYUPA Australian Unity Limited Mci Cap Note 5.00% Perp Semi Non-Cum
BENPG Bendigo and Adelaide Bank Limited o Pref 3-Bbsw#3.75% Perp Non-Cum Red T-06-24
BENPH Bendigo and Adelaide Bank Limited Cap Note 3-Bbsw+3.80% Perp Non-Cum Red T-06-27
BOQPE Bank of Queensland Limited Cap Note 3-Bbsw+3.75% Perp Non-Cum Red T-08-24
BOQPF Bank of Queensland Limited Cap Note 3-Bbsw+3.80% Perp Non-Cum Red T-05-27
CBAPD Commonwealth Bank of Australia Cap Note 3-Bbsw+2.80% Perp Non-Cum Red T-12-22
CBAPG Commonwealth Bank of Australia Cap Note 3-Bbsw+3.40% Perp Non-Cum Red T-04-25
CBAPH Commonwealth Bank of Australia Cap Note 3-Bbsw+3.70% Perp Non-Cum Red T-04-24
CBAPI Commonwealth Bank of Australia Cap Note 3-Bbsw+3.00% Perp Non-Cum Red T-04-27
CBAP) Commonwealth Bank of Australia Cap Note 3-Bbsw+2.75% Perp Non-Cum Red T-10-26
CBAPK Commonwealth Bank of Australia Cap Note 3-Bbsw:+2.75% Perp Non-Cum Red T-06-29
CGFPB Challenger Limited Cap Note 3-Bbsw+4.40% Perp Non-Cum Red T-05-23
carPC Challenger Limited Cap Note 3-Bbsw:+4.60% Perp Non-Cum Red T-05-26
cinpA Carlton Investments Limited 7% Cumulative Preference
1AGPD Insurance Australia Group Limited Cap Note 3-Bbsw+4.70% Perp Non-Cum Red T-06-23
Gciea Glennon small Companies Limited o Pref 5.60% 30-9-30 Semi Cum Exc Red Res T-3-21
LFSPA Latitude Group Holdings Limited Cap Note 3-Bbsw:+4.75% Perp Non-Cum Red T-10-26
MBLPC Macquarie Bank Limited Cap Note 3-Bbsw+4.70% Perp Non-Cum Red T-12-25
MBLPD Macquarie Bank Limited Cap Note 3-Bbsw:+2.90% Perp Non-Cum Red T-09-28
magpc Macquarie Group Limited Cap Note 3-Bbsw+4.00% Perp Non-Cum Red T-12-24
MaGpD Macquarie Group Limited Cap Note 3-Bbsw-+4.15% Perp Non-Cum Red T-09-26
maGpe Macquarie Group Limited Cap Note 3-Bbsw+2.90% Perp Non-Cum Red T-09-27
NABPD National Australia Bank Limited Cap Note 3-Bbsw+4.95% Perp Non-Cum Red T-07-22
NABPE National Australia Bank Limited Cap Note 3-Bbsw+2.20% 20-09-28 Cum Red T-09-23
NABPF National Australia Bank Limited Cap Note 3-Bbsw-+4.00% Perp Non-Cum Red T-06-26
NABPH National Australia Bank Limited Cap Note 3-Bbsw+3.50% Perp Non-Cum Red T-12-27
RHCPA Ramsay Health Care Limited Trans Pref 6-Bbswe+ 4.85% Perp Sub Red T-10-10
SsLPA Sietel Limited 5.0% Cumulative Preference
SUNPF Suncorp Group Limited Cap Note 3-Bbsw+4.10% Perp Non-Cum Red T-06-22
SUNPG Suncorp Group Limited Cap Note 3-Bbsw+3.65% Perp Non-Cum Red T-06-24
SUNPH Suncorp Group Limited Cap Note 3-Bbsw+3.00% Perp Non-Cum Red T-06-26
SUNPI Suncorp Group Limited Cap Note 3-Bbsw+2.90% Perp Non-Cum Red T-06-28
URFPA US Masters Residential Property Fund Cnt Pref 6.25% Perp Semi Sub Cum Step T-01-23
wBcPE Westpac Banking Corporation Cap Note 3-Bbsw+3.05% Perp Non-Cum Red T-09-22
WBCPH Westpac Banking Corporation Cap Note 3-Bbsw+3.20% Perp Non-Cum Red T-09-25
wBCPI Westpac Banking Corporation Cap Note 3-Bbsw+3.70% Perp Non-Cum Red T-07-24
WBCP) Westpac Banking Corporation Cap Note 3-Bbsw+3.40% Perp Non-Cum Red T-03-27
WBCPK Westpac Banking Corporation Cap Note 3-Bbsw+2.90% Perp Non-Cum Red T-09-29
WHEPA Whitefield Limited 8.0% Cumulative Preference
WHEPB Whitefield Limited Conv Pref 3.75% 30-11-24 Semi Sub Non-Cum Res Red
* The yield data for the bond: from Mid Yield to C 252t 30 une 2022
? Th from oupon function as at 30 June 2022
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Al values are as at Jun-22.
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Number
of Trades

Mkt Cap  Traded Value ($) Traded Volume

Spread %

1,453.65
1,72552
1,701.00

22,981,523.03
36,315,974.60
37,480,025.69

3540 713,898.02
4933 S 698,808.58
1105 -
1926 S 71,522.45
1016 257,437.50
2946 S 107,812.35
1649 788,037.30
2070 S 418,916.60
21586 2,126,846 .05
64216 S 3088260762
31263 S 8,353,683.32
27354 S 7,333,277.78
99436 § 1570364513
167682 S 28,305,922.52
95350 5 1641817939
1,481.40 S 36,311,710.03
125085 S 5276488302
286.40 S 6,747,759.01
32290 4,497,699.83
50224 S 8,763,631.10
35350 4,109,086.68
26091 S 5,601,444.24

299880 §  55987,714.27
1,38821 S 22,009,659.50
162496 5 2164150559
1,648.19 S 34,608,669.96
116041 S 2577119560
1,680.00 $ 35,732,099.64
46074 S 4,409919.38
39232 $ 5,736,292.75
018 $ -
41221 S 8,459,435.36
599§ -
14000 S 1,651,011.46
66821 S 1442831183
636.18 S 13,691,798.15
102800 5 12,999,44886
93392 $ 15,472,770.95
70527 § 144898897
151130 $ 13,328,945.55
94793 S 140327606
1,937.96 $ 24,864,550.60
239790 5 49,903,03653
259.09 S 8,267,875.90
008 $ -
37763 § -
38040 8,437,486.68
38511 S 6,687,807.09
39083 S 9,619,939.74
10730 S 9,454,514.27
130677 S 2440602302
1,698.96 S 25,928,624.25
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348,753
261,194
368,070
43,898
56,190

83,188

17,49
138,216
138,530
127,797
151,351
147,342
132,521
141,626
240916
495,834

83,403

83,831
67,403
98,445
151,431
243,501
257,825
225,365
361,004
382,737

7,067

1,151
2333

05031
02228
02033
02995
02059
02083
08499
03563
02437
02768
02896
00672
02063
01904
01690

02046

Phone: 131 279 or +61 2 9338 0000 (from overseas)

Email: bonds@asx.com.au

Monthly
Liquidity %°

Last *
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315
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99.47
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98.76
95.79
83.40
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100.16
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93.33
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97.15
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97.22
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100.50
10341
100.50
99.65

100.70
10144
99.00
96.50
53.90
99.71
10051
10215
10015
97.20

96.40

Year
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3.00
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94.50

10250
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104.08
105.85
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102.00
11001
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106.80
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102.09
105.85
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10338
10170
104.00
10735

106.48

1145
10195
109.48
10239
10621
109.01
10345
104.40
10364
109.00
107.08
107.00

103.00
105.20
10450
10297

93.00
102.42
107.00
106.11
10650
10395

10285

096
96.00
146
256
310
089
94.00
90.00
82.00

84.60
101.00

96.10
10025
10153
10032
97.00
94.30
80.00
98.25
97.93
99.38
99.32
99.30
99.02
99.70
97.80
96.08
93.40
99.90
101.00

10001
1024
92.60

102.06
96.00
99.70

10015
94.80

10032
9851

10090
98.06
97.00

99.80
99.97
95.71
94.27
53.50
99.00
98.56
99.99
97.50
95.50

96.40

h  Yearlow Yield (%)

7.77%

9.19%

5.27%

8.22%
124%
6.17%
6.50%
6.96%
6.89%
6.07%
7.16%
7.60%
7.05%
7.58%
5.32%
6.43%
6.01%
6.78%
6.59%
6.99%

1Month
Price
Return

-3.96%
0.00%
0.00%

370%
-3.08%
-14.81%
-4.85%
7.85%
1.71%

412%
0.99%

-2.00%
0.09%
1.25%
1.72%
2.41%
3.79%
779%
2.14%
-2.48%
1.14%
181%
1.14%
117%
-1.64%
195%
2.15%
-4.00%
-1.03%
0.88%
0.00%
-1.65%
0.00%
5.63%
-2.26%
3.24%
-0.65%
2.19%
3.73%
0.12%
-0.50%
2.44%
-2.68%
0.80%
0.00%
010%
-0.93%
174%
3.63%
15.72%
-1.28%
273%
1.21%
-2.96%
-3.28%
0.00%
3.12%

1Year
Price
Return

0.00%
2.86%

0.46%
121%
3.34%
3.77%

5.33%
-22.43%
232%
5.25%
3.63%
-438%
137%
221%
211%
237%
263%

-417%

175%
217%
2.70%

7.07%
-188%
2.68%
271%
-4.16%

0.00%
-4.79%

Activity

3 Year
Price
Return

-3.00%
2.46%

5 Year
Price
Return

359%

-4.87%
-2.03%
n/a

6.78%

-1.48%
2.13%

0.26%



