Hybrids:

Monthly Update - May 2023

Month: May-23 Trading days: 23 Period ending: Wednesday, 31 May 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 48 41643.8 27,405 1,192 7,345,865 503.5
Convertible Bonds 9 389.2 216 9 334,300 29
Hybrid Securities 1 307.1 204 9 99,150 22
Total 58 42340.04 27,825 #N/A 7,779,315 508.6

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 3500 Convertible Preference Share __06-Apr-2023 $100.00 N/A 7.24% Qtrly $100.20
Insurance Australia Group Limited IAGPE 495.0 Convertible Preference Share 23-Dec-2022 $99.00 29-Jun-2029 7.16% Qrtly $100.92
Commonwealth Bank of Australia CBAPL 1,777.4__ Convertible Preference Share __16-Nov-2022 $100.00 16-Jun-2029 6.51% Qtrly. $100.02
Bank of Queensland Limited BOQPG 4000 Convertible Preference Share ___15-Nov-2022 $100.00 15-May-2027 7.06% Qtrly 598.98
Westpac Banking Corporation 'WBCPL 1,509.1 Convertible Preference Share 21-Jul-2022 $100.00 22-Sep-2028 7.09% Qtrly $102.15
Macquarie Group Limited MQGPF 7500 Convertible Preference Share 18-Jul-2022 $100.00 12-Sep-2029 7.92% Qtrly $101.36
National Australia Bank Limited NABPI 2,000.0  Convertible Preference Share 08-Jul-2022 $100.00 17-Dec-2029 6.84% Qtrly $100.94
Commonwealth Bank of Australia CBAPK 1,750.0  Convertible Preference Share __01-Apr-2022 $100.00 15-Jun-2029 6.41% Qtrly $99.21
ECP Emerging Growth Limited ECPGA 108 Convertible Bonds 19-Apr-2022 5143 11-Apr-2027 5.50% Qtrly 5147
Australia and New Zealand Banking Gro.___ AN3PJ 1,310.0  Convertible Preference Share __21-Dec-2022 $100.00 20-Mar-2029 591% Qtrly 598.88
Global Masters Fund Limited GFLGA 100 Convertible Bonds 29-Nov-2021 $3.10 23-Nov-2024 550% Qtrly. 52.90
Mosaic Brands Limited MOZG 14.6 Convertible Bonds 08-Oct-2021 $1.00 07-Jul-2023 8.00% Qrtly $0.96
Flagship Investments Limited FSIGA 200 Convertible Bonds 04-Oct-2021 52.70 30-5ep-2024 5.50% Qrtly $2.60
Latitude Group Holdings Limited LFSPA 1500 _ Convertible Preference Share __29-Sep-2021 $100.00 27-0ct-2026 8.41% Qurly $87.00

“BBSW = Bark Bil Swap Rate

* A of the date ofthis report s sty has ot traded, th Last Pricerefets he Issue Price

Most Activelv Traded Securities bv Value

ASX Code Security Type Value ($) %Value Volume %Volume
ANZPG __ Convertible Preference Shares and Capital Notes 49,472,430 9.73% 480,218 6.17%
CBAPH Convertible Preference Shares and Capital Notes 44,851,036 8.82% 438,022 5.63%
CBAPL Convertible Preference Shares and Capital Notes 36,354,979 7.15% 361,850 4.65%
NABPH Convertible Preference Shares and Capital Notes 34,864,019 6.85% 338,186 4.35%
CBAPJ Convertible Preference Shares and Capital Notes 34,450,042 6.77% 342,581 4.40%

Total Top 5 199,992,506.19 39.32% 1,960,857 2521%
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Performance and Trading Activity Breakdown by Category

Last 12 months

Convertible Preference Shares and Capital Notes May-23 May-23

% change

Last month

Apr-23 % change

Market cap

Market cap.

Market Cap ($m) 40,7326 40,732.6 0.0% 41,6438
Number listed (actual) 47 a7 0.0% 48
Monthly volume 7,345,865 7,345,865 0.0% 4,947,338
Monthly trades 40,069 40,069 0.0% 27,405
Monthly value (5m) 7465 7465 0.0% 5035 32.6%

Last 12 months st mon
Convertible Bonds May-23 May-23 % change Apr-23 % change [l
Market Cap ($m) 383.1 383.1 0.0% 389.2 16% 3
Number listed (actual) 9 9 0.0% 9 00%
Monthly volume 334,300 334,300 00% 1,036,685 2101%
Monthly trades 232 232 00% 216 6.9%
Month value ($m) 28 28 0.0% 2.9 3.8%

Last 12 months
Hybrid Securities May-23 May-23 % change Apr-23 % change
Market Cap ($m) 308.1 308.1 0.0% 3071 0.3%
Number listed (actual) 1 1 00% 1 0.0%
Monthly volume 99,150 99,150 0.0% 22,017 778% 2
Monthly trades 304 304 0.0% 204 -32.9% ;%
Monthly value ($m) 100 100 0.0% 22 77.8%

Last 12 months Last month
Total Hybrid Market May-23 May-23 % change Apr-23 % change
Market Cap ($m) 41,423.7 41,423.7 0.0% 42,340.0 2.2%
Number listed (actual) 57 57 0.0% 58 1.8%
Monthly volume 7,779,315 7,779,315 0.0% 6,006,040 -22.8%
Monthly trades 0,605 0,605 0.0% 27,825 315%
Monthly value ($m) 759.3 759.3 0.0% 508.6 -33.0%
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W Convertible Bonds, $383 m

™ Hybrid Securities, $308 m
M Convertible Preference Shares and Capital Notes, $40,733 m

Hybrids Breakdown by Traded Value

= Convertible Bonds,$2,806 k
= Hybrid Securities, $10,016 k
= Convertible Preference Shares and Capital Notes,$746,527 k
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Spotlight on Hybrids:

"
Monthly update - May 2023

Activity

ASX Profiles

ASX Issuer Description ASXListed Maturity/  Coupon®  Payment  Payment Issuer Announced  Announced MktCap  Traded Value ($) Traded Volume  Number  Monthly Last* YearHigh Yearlow  vield(%)' 1Month  1Year  3Year  5Year
Code Date Conv/ Frequency Rank Type ExDate  Payment ($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-25 5.25% Qtrly Sr Unsecured Financial Services 01-Jun-23 14-Jun-23 $ 3513 § 263,312.06 268,331 25 0.75% 0.99 0.99 0.97 5.87% 0.61% -2.38% 0.10% -2.28%
CVCG CVC Limited Convert Bond 3-Bbsw+3.75% 22-6-23 Qly Non-Cum Red 25-Jun-18 22-Jun-23 7.47% Qtrly Sr Unsecured Financial Services 13-Jun-23 22-Jun-23 $ 3141 S 211,631.45 2,109 33 0.67% 101.00 101.70 96.00 0.97% 2.02% 15.43% nfa
ECPGA ECP Emerging Growth Limited Convert Bond 5.50% 11-04-27 Qly Sub Red T-4-24 19-Apr-22 11-Apr-27 5.50% Qtrly Sr Unsecured Financial Services 21-Jun-23 30-Jun-23 $ 113§ - - 0.00% 147 147 143 0.00% 0.68% n/a 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% Qrtly Sr Unsecured Financial Services 21-Jun-23 30-Jun-23 $ 1926 S - - - 0.00% 2.60 269 248 0.00% -3.70% 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 Sr Unsecured Funds & Trusts 21-Jun-23 30-Jun-23 $ 935 § 32,075.00 10,750 3 0.34% 2.90 3.20 2.90 -3.33% -10.77% n/a n/a
MOZG Mosaic Brands Limited Convert Bond 8.0% 30-09-24 Qly Sub Sec T-09-22 08-Oct-21 07-Jul-23 8.00% Qrtly 2nd lien Retail - Consumer Discretionary $ 1401 S 27,168.00 28,300 2 0.19% 0.96 105 0.85 -4.00% -11.11% 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 Sr Unsecured Financial Services $ 1610 $ 232,143.50 2,526 12 1.44% 92.00 97.00 91.00 8.36% 0.00% -7.07% 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 Sr Unsecured Financial Services $ 1955 S 45,578.20 509 4 0.23% 85.00 91.00 83.60 -5.45% -12.97% n/a n/a
NFNG Nufarm Finance (NZ) Limited Convert Bond 6-Bbsw+3.90% Perp Sub Non-Cum Exh Stp 27-Nov-06 N/A 7.66% S/A Jr Subordinated Chemicals 05-Oct-23 16-Oct-23  $ 22716 $ 1,994,091.20 21,775 153 0.88% 90.50 95.60 83.20 8.70% -1.90% 3.43% 13.20% 4.87%
Hybrid Securities
QUBHA Qube Holdings Limited Hybrid 3-Bbsw+3.90% 05-10-23 Sub Cum 06-Oct-16 05-Oct-23 7.54% Qtrly Subordinated Transportation & Logistics 26-Jun-23 05-Jul-23 $ 308.05 $ 10,015,661.13 99,150 304 3.25% 101.00 104.00 100.00 8.12% 0.30% -1.12% 0.65% -4.94%
Converting Preference Shares and Capital Notes
AMPPB AMP Limited Cap Note 3-Bbsw+4.50% Perp Non-Cum Red T-12-25 24-Dec-19 16-Dec-25 8.16% Qtrly Jr Subordinated Financial Services 07-Jun-23 16-Jun-23 $ 28611 $ 6,414,752.08 61,976 213 2.24% 104.04 106.01 97.99 7.32% 0.53% 2.83% 8.89% n/a
AN3PF Australia and New Zealand Banking Group Limited Cap Note 6-Bbsw+3.60% Perp Non-Cum Red T-03-23 21-Dec-22 24-Mar-23 n/a S/A  Ir Subordinated Banks $ - $ 5,897,246.39 57,808 171 #DIV/0! 102.41 103.88 100.25 n/a 0.44% 0.16% 2.46% 251%
ANZPG Australia and New Zealand Banking Group Limited Cap Note 3-Bbsw-+4.70% Perp Non-Cum Red T-03-24. 21-Dec-22 20-Mar-24 8.39% Qtrly Jr Subordinated Banks $ 167358 $ 49,472,429.97 480,218 1,745 2.96% 103.18 107.10 101.24 6.89% -0.41% -151% -0.07% -1.45%
ANZPH Australia and New Zealand Banking Group Limited Cap Note 3-Bbsw+3.80% Perp Non-Cum Red T-03-25 21-Dec-22 20-Mar-25 7.49% Qtrly Jr Subordinated Banks $ 959.94 $ 17,141,993.61 165,998 889 1.79% 103.10 106.80 101.00 6.80% -0.76% -1.28% 3.30% 2.76%
ANZPI Australia and New Zealand Banking Group Limited Cap Note 3-Bbsw+3.00 Perp Non-Cum Red T-03-28 21-Dec-22 20-Mar-28 6.69% Qtrly Jr Subordinated Banks $ 150405 § 28,366,512.31 280,768 1,508 1.89% 100.27 104.50 96.99 6.96% -1.60% -1.07% nfa n/a
AN3PJ Australia and New Zealand Banking Group Limited Cap Note 3-Bbsw+2.70% Perp Non-Cum Red T-03-29 21-Dec-22 20-Mar-29 6.39% Qtrly Jr Subordinated Banks 07-Jun-23 20-Jun-23 $ 129533 $ 27,002,236.89 271,145 1,601 2.08% 98.88 103.50 94.55 n/a -1.90% -0.77% nfa -0.62%
AYUPA Australian Unity Limited Mci Cap Note 5.00% Perp Semi Non-Cum 04-Jan-21 N/A 5.00% S/A Preferred Managed Care $ 28502 $ 3,060,535.99 35,654 237 1.07% 83.00 93.00 80.00 6.07% -7.68% -7.98% 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 7.97% Qtrly Jr Subordinated Banks 31-Aug-23 13-Sep-23 S 32322 $ 6,391,920.31 62,750 433 1.98% 100.50 105.75 95.50 7.10% -1.36% -1.24% 3.61% 2.24%
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 7.46% Qtrly Jr Subordinated Banks 06-Jun-23 15-Jun-23 $ 513.00 $ 14,122,132.70 138,774 680 2.75% 102.10 104.98 98.87 7.35% 0.69% -0.26% 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 9.33% Qtrly Jr Subordinated Banks 27-Jul-23 15-Aug-23 S 35105 $ 4,834,148.32 47,804 389 1.38% 100.30 104.44 99.01 8.23% -0.89% -137% 5.03% 1.57%
BOQPF Bank of Queensland Limited Cap Note 3-Bbsw+3.80% Perp Non-Cum Red T-05-27 01-Dec-20 14-May-27 7.70% Qtrly Jr Subordinated Banks 27-Jul-23 15-Aug-23 $ 262.89 $ 5,611,581.69 55,367 389 2.13% 101.11 106.20 99.62 7.27% -0.34% -0.92% nfa nfa
BOQPG Bank of Queensland Limited Cap Note 3-Bbsw+3.40% Perp Non-Cum Red T-12-28 15-Nov-22 15-May-27 7.06% Qtrly Jr Subordinated Banks S 39592 $ 12,786,605.16 127,607 720 3.23% 98.98 104.97 97.56 7.70% -1.94% nfa nfa nfa
CBAPG Commonwealth Bank of Australia Cap Note 3-Bbsw+3.40% Perp Non-Cum Red T-04-25 09-Apr-18 15-Apr-25 7.06% Qtrly Jr Subordinated Banks 06-Jun-23 15-Jun-23 $ 139981 $ 23,967,532.05 233,496 1,101 1.71% 102.55 106.20 99.33 6.74% -0.73% -0.62% 3.07% 4.11%
CBAPH Commonwealth Bank of Australia Cap Note 3-Bbsw+3.70% Perp Non-Cum Red T-04-24 18-Dec-18 26-Apr-24 7.36% Qtrly Jr Subordinated Banks 06-Jun-23 15-Jun-23 $ 163214 $ 44,851,036.40 438,022 1,547 2.75% 102.65 105.66 100.00 6.58% -1.10% -2.00% 2.90% nfa
CBAPI Commonwealth Bank of Australia Cap Note 3-Bbsw+3.00% Perp Non-Cum Red T-04-27 15-Nov-19 20-Apr-27 6.66% Qtrly Jr Subordinated Banks 06-Jun-23 15-Jun-23 $ 166667 $ 24,988,934.16 246,082 1,254 1.50% 101.01 104.34 97.81 6.82% -1.23% -0.78% 5.55% 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 6.41% Qtrly Jr Subordinated Banks 06-Jun-23 15-Jun-23 $ 118189 $ 34,450,042.15 342,581 1,493 2.91% 100.16 103.60 96.75 6.88% -1.70% -0.34% nfa nfa
CBAPK Commonwealth Bank of Australia Cap Note 3-Bbsw+2.75% Perp Non-Cum Red T-06-29 01-Apr-22 15-Jun-29 6.41% Qtrly Jr Subordinated Banks 06-Jun-23 15-Jun-23 $ 173618 § 28,711,014.19 286,992 1,544 1.65% 99.21 103.79 95.47 6.95% -1.97% -1.03% n/a n/a
CBAPL Commonwealth Bank of Australia Cap Note 3-Bbsw+2.85% Perp Non-Cum Red T-06-28 16-Nov-22 16-Jun-29 6.51% Qtrly Jr Subordinated Banks 06-Jun-23 15-Jun-23 $ 177773 S 36,354,979.07 361,850 1,812 2.05% 100.02 104.05 98.91 6.88% -1.07% nfa nfa nfa
CGFPC Challenger Limited Cap Note 3-Bbsw+4.60% Perp Non-Cum Red T-05-26 26-Nov-20 25-May-26 8.53% Qtrly Jr Subordinated Life Insurance 16-Aug-23 25-Aug-23 $ 39951 $ 12,664,135.48 122,510 663 3.17% 103.77 105.86 101.20 7.00% -0.55% 0.83% n/a n/a
CGFPD Challenger Limited Cap Note 3-Bbsw+3.60% Perp Non-Cum Red T-05-29 06-Apr-23 N/A 7.24% Qtrly Jr Subordinated Life Insurance 16-Aug-23 25-Aug-23 S 350.70 $ 13,384,946.75 132,524 583 3.82% 100.20 101.70 100.00 7.58% -0.67% nfa nfa nfa
CINPA Carlton Investments Limited 7% Cumulative Preference 15-Mar-86 N/A 7.00% Annual Preferred Financial Services $ 018 $ - - - 0.00% 2.19 - - nfa 0.00% 0.00% 6.31% 8.96%
IAGPE Insurance Australia Group Limited Cap Note 3-Bbsw+3.50% Perp Non-Cum Red T-06-29 23-Dec-22 29-Jun-29 7.16% Qrtly Jr Subordinated Property & Casualty Insurance 01-Jun-23 15-Jun-23 S 504.60 $ 10,255,267.66 101,581 664 2.03% 100.92 103.00 97.00 7.38% -0.23% nfa nfa nfa
IAGPD Insurance Australia Group Limited Cap Note 3-Bbsw+4.70% Perp Non-Cum Red T-06-23 23-Dec-16 15-Jun-23 8.36% Qtrly Jr Subordinated Property & Casualty Insurance 06-Jun-23 15-Jun-23 $ 22404 S 5,077,891.04 49,941 358 227% 101.72 103.70 100.00 8.51% 0.54% -1.86% -0.27% -2.74%
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 Subordinated Financial Services S 542 S 104,415.44 10,996 8 1.93% 9.51 10.50 8.50 n/a 0.11% -9.43% nfa nfa
LFSPA Latitude Group Holdings Limited Cap Note 3-Bbsw+4.75% Perp Non-Cum Red T-10-26 29-Sep-21 27-Oct-26 8.41% Qtrly Subordinated Life Insurance 18-Jul-23 27-Jul-23 $ 13050 $ 1,833,497.61 20,799 220 1.40% 87.00 99.24 84.00 13.60% -3.87% -11.99% 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 8.37% Qtrly Jr Subordinated Banks 02-Jun-23 21-Jun-23 S 67692 S 10,662,231.42 100,952 702 1.58% 105.60 108.65 102.00 6.83% -0.09% -0.72% nfa nfa
MBLPD Macqu: Bank Limited Cap Note 3-Bbsw+2.90% Perp Non-Cum Red T-09-28 30-Aug-21 07-Sep-28 7.08% Qtrly Subordinated Banks 22-Aug-23 07-Sep-23 $ 648.63 $ 14,848,866.16 148,327 740 2.29% 99.05 103.90 95.50 6.81% -2.89% -1.43% nfa nfa
MQGPC Macquarie Group Limited Cap Note 3-Bbsw+4.00% Perp Non-Cum Red T-12-24 08-Jun-18 16-Dec-24 7.66% Qtrly Jr Subordinated Diversified Banks 05-Jun-23 15-Jun-23 $  1,02860 $ 14,361,127.71 138,825 868 1.40% 102.86 105.95 100.23 7.16% -0.56% -0.44% 2.30% nfa
MQGPD Macquarie Group Limited Cap Note 3-Bbsw+4.15% Perp Non-Cum Red T-09-26 28-Mar-19 10-Sep-26 8.37% Qtrly Jr Subordinated Diversified Banks 31-Aug-23 11-Sep-23 $ 949.86 $ 11,828,920.90 113,074 755 1.25% 104.90 108.67 10033 6.81% 0.38% -0.66% 3.87% nfa
MQGPE Macquarie Group Limited Cap Note 3-Bbsw+2.90% Perp Non-Cum Red T-09-27 18-Mar-21 18-Sep-27 6.59% Qtrly Jr Subordinated Diversified Banks 31-May-23 19-Jun-23 B 71565 S 11,818,450.98 118,024 810 1.65% 98.65 104.60 95.01 6.87% -2.91% -1.76% nfa nfa
MQGPF Macquarie Group Limited Cap Note 3-Bbsw+3.70% Perp Non-Cum Red T-09-29 18-Jul-22 12-Sep-29 7.92% Qtrly Jr Subordinated Diversified Banks 25-Aug-23 12-Sep-23 $ 760.20 $ 14,801,219.10 144,286 785 1.95% 101.36 106.50 99.81 7.16% -1.97% nfa nfa nfa
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 5.89% Qtrly Subordinated Banks 08-Jun-23 20-Jun-23 B 956.42 S 13,062,656.42 129,073 735 1.37% 101.40 102.60 98.60 4.97% 0.30% 0.41% 2.68% -1.19%
NABPF National Australia Bank red Cap Note 3-Bbsw+4.00% Perp Non-Cum Red T-06-26 21-Mar-19 17-Jun-26 7.69% Qtrly Jr Subordinated Banks 06-Jun-23 19-Jun-23 $ 195127 $ 26,482,305.70 253,440 1,368 1.36% 104.12 107.70 101.00 6.83% -1.28% -1.62% 2.89% nfa
NABPH National Australia Bank Limited Cap Note 3-Bbsw+3.50% Perp Non-Cum Red T-12-27 18-Dec-20 17-Dec-27 7.19% Qtrly Jr Subordinated Banks 06-Jun-23 19-Jun-23 $ 244574 S 34,864,018.61 338,186 1,769 1.43% 102.51 106.00 98.60 6.94% -1.06% -0.77% nfa nfa
NABPI National Australia Bank Limited Cap Note 3-Bbsw+3.15% Perp Non-Cum Red T-12-29 08-Jul-22 17-Dec-29 6.84% Qtrly Jr Subordinated Banks 06-Jun-23 19-Jun-23 $ 201880 $ 22,329,326.76 219,539 1,376 1.11% 100.94 105.86 98.01 7.03% -1.98% nfa nfa nfa
RHCPA Ramsay Health Care Limited Trans Pref 6-Bbsw+ 4.85% Perp Sub Red T-10-10 24-May-05 N/A 8.54% S/A Preferred Health Care Facilities & Services 28-Sep-23 20-Oct-23 B 27066 S 5,159,899.74 49,783 348 1.91% 104.10 106.74 97.00 8.38% 0.41% 3.69% 0.98% -1.10%
SSLPA Sietel Limited 5.0% Cumulative Preference 15-Mar-86 N/A 5.00% Annual Preferred Financial Services $ 008 $ - - - 0.00% 1.00 1.00 1.00 nfa 0.00% 0.00% 0.00% 0.00%
SUNPG Suncorp Group Limited Cap Note 3-Bbsw+3.65% Perp Non-Cum Red T-06-24 27-Nov-17 17-Jun-24 7.34% Qtrly Jr Subordinated Property & Casualty Insurance 01-Jun-23 19-Jun-23 B 39169 S 6,189,641.61 60,275 419 1.58% 104.45 107.45 99.50 4.86% 2.42% 2.00% 4.97% 5.03%
SUNPH Suncorp Group Limited Cap Note 3-Bbsw+3.00% Perp Non-Cum Red T-06-26 18-Dec-19 17-Jun-26 6.69% Qtrly Jr Subordinated Property & Casualty Insurance 01-Jun-23 19-Jun-23 $ 39141 $ 6,805,583.66 67,644 467 1.74% 100.62 105.10 96.50 7.03% -0.40% -0.12% 3.75% nfa
SUNPI Suncorp Group Limited Cap Note 3-Bbsw+2.90% Perp Non-Cum Red T-06-28 24-Sep-21 17-Jun-28 6.59% Qtrly Jr Subordinated Property & Casualty Insurance 01-Jun-23 19-Jun-23 B 40496 S 11,062,214.80 110,757 592 2.73% 99.99 103.20 95.36 6.93% -0.33% 0.04% nfa nfa
WBCPH ‘Westpac Banking Corporation Cap Note 3-Bbsw+3.20% Perp Non-Cum Red T-09-25 14-Mar-18 22-Sep-25 6.89% Qtrly Jr Subordinated Banks 13-Jun-23 22-Jun-23 $ 1,71823 $ 33,741,632.73 330,691 1,530 1.96% 101.65 105.50 98.56 6.92% -1.31% -1.32% 4.63% 5.45%
'WBCPI 'Westpac Banking Corporation Cap Note 3-Bbsw+3.70% Perp Non-Cum Red T-07-24 19-Dec-18 31-Jul-24 7.39% Qtrly Jr Subordinated Banks 08-Jun-23 19-Jun-23 $ 146788 S 24,660,538.51 240,231 2,702 1.68% 103.15 106.00 100.00 6.27% 0.34% -1.42% 3.15% nfa
‘WBCPJ ‘Westpac Banking Corporation Cap Note 3-Bbsw+3.40% Perp Non-Cum Red T-03-27 07-Dec-20 22-Mar-27 7.09% Qtrly Jr Subordinated Banks 13-Jun-23 22-Jun-23 $ 1,76119 $ 24,039,010.35 234,347 1,265 1.36% 102.22 106.14 98.79 6.85% -0.68% -1.06% nfa nfa
'WBCPK 'Westpac Banking Corporation Cap Note 3-Bbsw+2.90% Perp Non-Cum Red T-09-29 16-Sep-21 21-Sep-29 6.57% Qtrly Jr Subordinated Banks 09-Jun-23 21-Jun-23 S 1,74913 $ 24,650,672.61 245,186 1,481 1.41% 99.95 104.00 95.50 6.94% -1.66% -0.50% nfa nfa
WBCPL ‘Westpac Banking Corporation Cap Note 3-Bbsw+3.40% Perp Non-Cum Red T-09-28 21-Jul-22 22-Sep-28 7.09% Qtrly Jr Subordinated Banks 13-Jun-23 22-Jun-23 $ 154153 $ 16,835,007.23 164,073 1,108 1.09% 102.15 106.20 100.06 6.94% -1.19% nfa nfa n/a
'WHFPA Whitefield Industrials Limited 8.0% Cumulative Preference 15-Mar-86 N/A 0.00% S/A Preferred Financial Services $ 002 $ - - - 0.00% 1.00 - - n/a 0.00% 0.00% 0.00% 0.00%
'WHFPB ‘Whitefield Industrials Limited Conv Pref 3.75% 30-11-24 Semi Sub Non-Cum Res Red 14-Aug-12 30-Nov-22 0.00% nfa Preferred Financial Services $ 2425 S 578,154.43 5,909 27 2.38% 97.00 98.50 96.40 nfa -1.02% -2.51% -5.83% -4.90%

* The yield data for the bonds have been sourced from Bloomberg using the Mid Yield to Convention function s at 31 May 2023
2 The coupon data has been sourced from Bloomberg using the Coupon function as at 31 May 2023 cO ntact us
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