Hybrids:

Monthly Update - June 2023

Month: Jun-23 Trading days: 21 Period ending: Friday, 30 June 2023

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 47 40732.6 40,069 1,908 8,068,640 746.5
Convertible Bonds 9 383.1 232 11 801,481 2.8
Hybrid Securities 1 308.1 304 14 39,468 10.0
Total 57 4142371 40,605 1,934 8,909,589 759.3

Recent Listings

Interest Rate /

Entity ASX Code Size ($m) Type Listing Date Issue Price Maturity / Conv / Reset Dividend Distribution Frequency Last Price
Challenger Limited CGFPD 350.0 Convertible Preference Share 06-Apr-2023 $100.00 N/A 7.24% Qtrly $100.66
Insurance Australia Group Limited IAGPE 4950 Convertible Preference Share __23-Dec-2022 $99.00 29-Jun-2029 7.74% Qrtly 5101.20
Commonwealth Bank of Australia CBAPL 1,777.4___ Convertible Preference Share___16-Nov-2022 $100.00 16-Jun-2029 7.09% Qtrly $100.49
Bank of Queensland Limited BOQPG 400.0 _ Convertible Preference Share___15-Nov-2022 $100.00 15-May-2027 7.64% Qtrly 5101.00
Westpac Banking Corporation WBCPL 1,509.1 _ Convertible Preference Share 21-1ul-2022 $100.00 22-Sep-2028 7.68% Qtrly 5102.04
Macquarie Group Limited MQGPF 7500 Convertible Preference Share 18-Jul-2022 $100.00 12-5ep-2029 7.92% Qtrly 5103.84
National Australia Bank Limited NABPI 2,000.0 _ Convertible Preference Share 08-Jul-2022 $100.00 17-Dec-2029 7.47% Qtrly 5101.22
Commonwealth Bank of Australia CBAPK 1,750.0 _ Convertible Preference Share _ 01-Apr-2022 $100.00 15-Jun-2029 6.99% Qtrly $99.19
ECP Emerging Growth Limited ECPGA 10.8 Convertible Bonds 19-Apr-2022 $1.43 11-Apr-2027 5.50% Qurly 5139
Australia and New Zealand Banking Gro___ AN3PJ 1,310.0 _ Convertible Preference Share __ 21-Dec-2022 $100.00 20-Mar-2029 5.91% Qtrly $99.19
Global Masters Fund Limited GFLGA 10.0 Convertible Bonds 29-Nov-2021 $3.10 23-Nov-2024. 5.50% Qtrly 52.90
Mosaic Brands Limited MOZG 14.6 Convertible Bonds 08-Oct-2021 $1.00 07-Jul-2023 8.00% artly 50.90
Flagship Investments Limited FSIGA 200 Convertible Bonds 04-0ct-2021 $2.70 30-Sep-2024 550% Qrtly 5246
Latitude Group Holdings Limited LFSPA 150.0 _ Convertible Preference Share __ 29-Sep-2021 $100.00 27-0ct-2026 8.41% Qtrly $85.02
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* As of the date of this report I secuity has ot raed, the Last Price rolcts he lssuo Price

Most Actively Traded Securities bv Value

ASX Code Security Type Value ($) %Value Volume %Volume
NABPH Convertible Preference Shares and Capital Notes 64,349,200 8.47% 630,794 7.08%
WBCPH Convertible Preference Shares and Capital Notes 47,102,262 6.20% 464,904 5.22%
NABPF Convertible Preference Shares and Capital Notes 46,820,711 6.17% 452,760 5.08%
CBAPK Convertible Preference Shares and Capital Notes 37,675,651 4.96% 380,949 4.28%
ANZPG Convertible Preference Shares and Capital Notes 36,473,120 4.80% 357,522 4.01%

Total Top 5 232,420,943.14 30.61% 2,286,929 25.67%

Yield versus conversion/reset/maturity date
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Performance and Trading Activity Breakdown by Category

Last 12 months

Last month

o si00
Convertible Preference Shares and Capital Notes % change May-23 % change %g s370
Market Cap ($m) 40,849.5 40,5335 . 40,7326 . S35 sme
Number listed (actual) 48 47 2.1% 47 0.0% z;s
Monthly volume 7,727,715 8,068,640 4.4% 7,345,865 -9.0%
Monthly trades 35,892 41,909 16.8% 40,069 -4.4%
Monthly value ($m) 766.2 8156 6.5% 746.5 -8.5%
$15000

125t 12 months
Convertible Bonds Jun-22 Jun-23 % change May-23 % change [RSRNINS
Market Cap ($m) 407.7 352.8 -13.5% 383.1 8.6% 3 S
Number listed (actual) 7 9 28.6% 9 0.0%
Monthly volume 990,018 801,481 ~19.0% 334,300 58.3% ss000
Monthly trades 325 328 0.9% 232 293% $2500
Month value ($m) 52 30 -41.2% 28 8.0% s00 3 o o o - p .

Last 12 months st month
Hybrid Securities Jun-22 Jun-23 % change May-23 % change
Market Cap ($m) 954.8 306.8 -67.9% 308.1 . so0000
Number listed (actual) 2 1 -50.0% 1 0.0% 75000
Monthly volume 390,568 39,468 -89.9% 99,150 151.2% 28§ seono0
Monthly trades 1,134 384 -66.1% 304 -20.8% =§ £ saso00
Monthly value ($m) 392 4.0 -89.8% 10.0 T506% - zi:zz‘;
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Last 12 months Last month 2
Total Hybrid Market Jun-22 Jun-23 % change May-23 % change
Market Cap ($m) 42,212.0 41,1931 -2.4% 41,423.7 0.6% N
Number listed (actual) 57 0.0% 57 0.0% gg a0
Monthly volume 5,108,301 8,909,589 2.2% 7,779,315 12.7% LI
Monthly trades 37,351 12,601 T2.1% 70,605 7% i3
Monthly value ($m) 8106 8227 1.5% 759.3 7.7% "

Hybrids Mkt Cap Breakdown by Type
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Hybrids Breakdown by Traded Value
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