
Monthly Update - May 2024

Month: May-24 Trading days: 23 Period ending:

   Value

$m    

Convertible Preference Shares and Capital Notes 52 45,053 49,677 2,160 24,191,532 827.5

Convertible Bonds 8 350 517 22 601,258 3.1

Hybrid Securities 0 0 0 0 0 0.0

60 45,403 50,194 2,182 24,792,790 830.6

Suncorp Group Limited SUNPJ 360.0 Convertible Preference Shares and Capital Notes15-May-2024 $100.00 17-Jun-2030 7.17% Qtrly $101.14

Insurance Australia Group Limited IAGPF 350.0 Convertible Preference Shares and Capital Notes27-Mar-2024 $100.00 15-Dec-2030 7.55% Qrtly $102.43

Bendigo and Adelaide Bank Limited BENPI 300.0 Convertible Preference Shares and Capital Notes26-Mar-2024 $100.00 13-Dec-2030 7.55% Qtrly $104.00

Australia and New Zealand Banking Group LimitedAN3PL 1,700.0 Convertible Preference Shares and Capital Notes21-Mar-2024 $100.00 20-Mar-2031 7.25% Qtrly $102.14

Westpac Banking Corporation WBCPM 1,750.0 Convertible Preference Shares and Capital Notes19-Dec-2023 $100.00 22-Sep-2031 7.45% Qtrly $103.40

Judo Capital Holdings Limited JDOPA 75.0 Convertible Preference Shares and Capital Notes17-Nov-2023 $100.00 16-Feb-2029 10.85% Qtrly $109.00

National Australia Bank Limited NABPJ 1,250.0 Convertible Preference Shares and Capital Notes15-Sep-2023 $100.00 17-Sep-2030 7.15% Qtrly $102.05

Decmil Group Limited DCGPA 26.3 Convertible Preference Shares and Capital Notes25-Jul-2023 $0.20 21-Jul-2026 12.00% S/A $0.33

Commonwealth Bank of Australia CBAPM 1,550.0 Convertible Preference Shares and Capital Notes13-Jun-2023 $100.00 17-Jun-2030 7.34% Qtrly $103.55

Challenger Limited CGFPD 350.0 Convertible Preference Shares and Capital Notes06-Apr-2023 $100.00 25-May-2029 7.94% Qtrly $104.25

Australia and New Zealand Banking Group LimitedAN3PK 1,500.0 Convertible Preference Shares and Capital Notes27-Mar-2023 $100.00 20-Mar-2030 7.10% Qtrly $101.94

Insurance Australia Group Limited IAGPE 495.0 Convertible Preference Shares and Capital Notes23-Dec-2022 $99.00 15-Jun-2029 7.84% Qrtly $104.13

Commonwealth Bank of Australia CBAPL 1,777.4 Convertible Preference Shares and Capital Notes16-Nov-2022 $100.00 15-Jun-2028 7.19% Qtrly $103.58

Bank of Queensland Limited BOQPG 400.0 Convertible Preference Shares and Capital Notes15-Nov-2022 $100.00 15-Dec-2028 7.74% Qtrly $102.25

*BBSW = Bank Bill Swap Rate

#
 As of the date of this report this security has not traded, the Last Price reflects the Issue Price

Most Actively Traded Securities by Value

ASX Code Security Type Value ($) %Value Volume %Volume

AN3PL 63,871,500 7.69% 619,676 2.50%

CBAPG 43,837,813 5.28% 425,079 1.71%

WBCPM 43,422,996 5.23% 417,839 1.69%

NABPH 38,821,129 4.67% 367,477 1.48%

CBAPM 36,671,155 4.42% 350,757 1.41%

Total Top 5 226,624,593.10 27.28% 2,180,828 8.80%
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 Monthly Update - May 2024

Performance and Trading Activity Breakdown by Category

May-23 May-24 % change Apr-24 % change

Market Cap ($m) 40,732.6              45,053.2           10.6% 45,083.9          -0.1%

Number listed (actual) 47                         52                      10.6% 51                     2.0%

Monthly volume 7,345,865            24,191,532       229.3% 20,624,720      17.3%

Monthly trades 40,069                 49,677               24.0% 36,455             36.3%

Monthly value ($m) 746.5                    827.5                 10.8% 632.6 30.8%

May-23 May-24 % change Apr-24 % change

Market Cap ($m) 383.1                    350.0                 -8.6% 350.7                -0.2%

Number listed (actual) 9                           8                         -11.1% 8                       0.0%

Monthly volume 334,300               601,258            79.9% 538,865           11.6%

Monthly trades 232                       517                    122.8% 360                   43.6%

Month value ($m) 2.8                        3.1                     11.5% 5.4 -41.6%

May-23 May-24 % change Apr-24 % change

Market Cap ($m) 308.1                    -                     -100.0% -                    n/a

Number listed (actual) 1                           -                     -100.0% -                    n/a

Monthly volume 99,150                 -                     -100.0% -                    n/a

Monthly trades 304                       -                     -100.0% -                    n/a

Monthly value ($m) 10.0                      -                     -100.0% -                    n/a

Market Cap ($m) 41,423.7              45,403.1 9.6% 45,434.6          -0.1%

Number listed (actual) 57                         60                      5.3% 59                     1.7%

Monthly volume 7,779,315            24,792,790       218.7% 21,163,585      17.1%
Monthly trades 40,605                 50,194               23.6% 36,815             36.3%

Monthly value ($m) 759.3                    830.6                 9.4% 638.0 30.2%
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1/05/2019 ########

ASX Profiles Detail Activity Prices Returns
ASX 

Code

Issuer ASX Listed 

Date

Maturity / 

Conv / 

Reset

Coupon2 Payment 

Frequen

cy

Payment 

Rank

Issuer 

Type

Announced 

Ex Date

Announced 

Payment 

Date

Mkt Cap 

($m)

Traded Value ($) Traded 

Volume

Number

 of 

Trades

Monthly 

Liquidity %3

Last * Year High Year Low Yield (%)1 1 Month 

Price 

Return

1 Year Price 

Return

Convertible Bonds
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 03-Jun-24 11-Jun-24 33.98$              384,324.69$                      390,397            27                1.13% 0.99                0.99                 0.96                 6.14% 0.82% 0.20%

ECPGA ECP Emerging Growth Limited Convert Bond 5.50% 11-04-27 Qly Sub Red T-4-24 19-Apr-22 30-Jun-25 5.50% Qtrly Sr Unsecured Financial Services 10.23$              107,596.71$                      80,243              8                  1.05% 1.35                1.43                 1.25                 n/a 0.90% -8.03%

FSIGA Flagship Investments Limited Convert Bond 5.50% 01-10-26 Qtly Red Step T-09-24 04-Oct-21 01-Oct-26 5.50% Qrtly Sr Unsecured Financial Services 18.96$              37,836.05$                        14,720              4                  0.20% 2.56                2.60                 2.46                 n/a -0.39% -1.54%

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 9.84$                106,850.00$                      35,000              5                  1.09% 3.05                3.06                 2.98                 n/a 0.00% 5.17%

MOZG Mosaic Brands Limited Convert Bond 8.0% 30-09-24 Qly Sub Sec T-09-22 08-Oct-21 30-Sep-24 8.00% Qrtly 2nd lien Retail - Consumer Discretionary 14.15$              50,907.45$                        54,096              5                  0.36% 0.97                1.00                 0.81                 n/a 6.70% 1.25%

NACGA Naos Ex-50 Opportunities Company Limited Convert Bond 5.50% 30-09-27 Semi Step T-09-25 20-Nov-20 30-Sep-27 5.50% S/A Sr Unsecured Financial Services 15.75$              194,844.38$                      2,152                 13                1.24% 90.00              95.70               89.01               n/a -4.76% -2.17%

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 18.63$              72,649.92$                        892                    9                  0.39% 81.01              91.00               80.90               n/a 0.01% -4.69%

NFNG Nufarm Finance (NZ) Limited Convert Bond 6-Bbsw+3.90% Perp Sub Non-Cum Exh Stp 27-Nov-06 N/A 8.46% S/A Jr Subordinated Chemicals 04-Oct-24 15-Oct-24 228.41$            2,173,531.21$                  23,758              446              0.95% 91.00              95.20               89.50               9.27% -0.49% 0.55%

Hybrid Securities
n/a

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 8.85% Qtrly Jr Subordinated Financial Services 06-Jun-24 17-Jun-24 286.41$            3,659,150.29$                  34,945              233              1.28% 104.15            106.48            101.65            7.29% -1.16% 0.11%

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 8.15% Qtrly Jr Subordinated Banks 961.90$            26,555,255.47$                256,693            1,314          2.76% 103.31            106.37            101.00            6.18% -1.03% 0.20%

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 7.35% Qtrly Jr Subordinated Banks 1,551.15$        20,358,614.78$                194,618            1,839          1.31% 103.41            105.49            99.55               6.63% -1.75% 3.13%

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 7.05% Qtrly Jr Subordinated Banks 06-Jun-24 20-Jun-24 1,344.32$        22,258,478.67$                216,040            1,870          1.66% 102.62            103.96            98.50               n/a -0.27% 3.78%

AN3PK Australia and New Zealand Banking Group Limited Cap Note 3-Bbsw+2.75% Perp Non-Cum Red T-03-30 27-Mar-23 20-Mar-30 7.10% Qtrly Jr Subordinated Banks 1,529.10$        34,250,106.38$                334,278            1,774          2.24% 101.94            104.25            98.16               6.89% -0.74% 2.97%

AN3PL Australia and New Zealand Banking Group Limited Cap Note 3-Bbsw+2.90% Perp Non-Cum Red T-03-31 21-Mar-24 20-Mar-31 7.25% Qtrly Jr Subordinated Banks 06-Jun-24 20-Jun-24 1,736.38$        63,871,500.30$                619,676            2,029          3.68% 102.14            103.80            100.35            7.20% -0.50% n/a

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 281.59$            2,751,364.00$                  33,623              297              0.98% 82.00              86.50               75.00               6.15% 0.43% -1.20%

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 8.10% Qtrly Jr Subordinated Banks 139.42$            2,469,200.01$                  24,455              198              1.77% 101.10            104.00            99.51               n/a 0.44% 0.60%

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 8.14% Qtrly Jr Subordinated Banks 06-Jun-24 17-Jun-24 524.60$            8,388,000.79$                  79,513              780              1.60% 104.41            108.94            100.11            7.04% -0.81% 2.26%

BENPI Bendigo and Adelaide Bank Limited Cap Note 3-Bbsw+3.20% Perp Non-Cum Red T-12-30 26-Mar-24 13-Dec-30 7.55% Qtrly Jr Subordinated Banks 04-Jun-24 13-Jun-24 312.00$            8,376,992.35$                  80,902              419              2.68% 104.00            105.00            101.25            6.82% 1.07% 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 8.12% Qtrly Jr Subordinated Banks 26-Jul-24 15-Aug-24 354.06$            5,632,607.66$                  55,918              417              1.59% 101.16            103.79            99.59               4.36% 0.16% 0.86%

BOQPF Bank of Queensland Limited Cap Note 3-Bbsw+3.80% Perp Non-Cum Red T-05-27 01-Dec-20 14-May-27 8.17% Qtrly Jr Subordinated Banks 26-Jul-24 15-Aug-24 269.75$            3,272,889.76$                  31,393              249              1.21% 103.75            105.98            101.00            n/a -0.36% 2.61%

BOQPG Bank of Queensland Limited Cap Note 3-Bbsw+3.40% Perp Non-Cum Red T-12-28 15-Nov-22 15-Dec-28 7.74% Qtrly Jr Subordinated Banks 409.00$            9,389,876.22$                  90,483              641              2.30% 102.25            104.55            98.10               6.94% -1.73% 3.30%

CBAPG Commonwealth Bank of Australia Cap Note 3-Bbsw+3.40% Perp Non-Cum Red T-04-25 09-Apr-18 15-Apr-25 7.74% Qtrly Jr Subordinated Banks 06-Jun-24 17-Jun-24 1,410.73$        43,837,812.82$                425,079            1,941          3.11% 103.35            105.47            100.79            5.90% -0.06% 0.78%

CBAPI Commonwealth Bank of Australia Cap Note 3-Bbsw+3.00% Perp Non-Cum Red T-04-27 15-Nov-19 20-Apr-27 7.34% Qtrly Jr Subordinated Banks 06-Jun-24 17-Jun-24 1,704.95$        25,446,766.12$                243,012            1,560          1.49% 103.33            106.19            99.90               6.56% -1.02% 2.30%

CBAPJ Commonwealth Bank of Australia Cap Note 3-Bbsw+2.75% Perp Non-Cum Red T-10-26 06-Apr-21 20-Oct-26 7.09% Qtrly Jr Subordinated Banks 06-Jun-24 17-Jun-24 1,214.21$        27,907,330.94$                268,680            1,351          2.30% 102.90            105.00            99.28               6.40% -0.90% 2.73%

CBAPK Commonwealth Bank of Australia Cap Note 3-Bbsw+2.75% Perp Non-Cum Red T-06-29 01-Apr-22 15-Jun-29 7.09% Qtrly Jr Subordinated Banks 06-Jun-24 17-Jun-24 1,786.93$        24,624,046.25$                237,746            1,410          1.38% 102.11            104.50            98.01               6.83% -1.53% 2.92%

CBAPL Commonwealth Bank of Australia Cap Note 3-Bbsw+2.85% Perp Non-Cum Red T-06-28 16-Nov-22 15-Jun-28 7.19% Qtrly Jr Subordinated Banks 06-Jun-24 17-Jun-24 1,841.01$        26,441,324.21$                254,017            1,604          1.44% 103.58            105.20            98.91               6.47% -0.10% 3.56%

CBAPM Commonwealth Bank of Australia Cap Note 3-Bbsw+3.00% Perp Non-Cum Red T-06-30 13-Jun-23 17-Jun-30 7.34% Qtrly Jr Subordinated Banks 1,605.03$        36,671,155.09$                350,757            1,884          2.28% 103.55            106.00            100.00            6.86% -1.38% n/a

CGFPC Challenger Limited Cap Note 3-Bbsw+4.60% Perp Non-Cum Red T-05-26 26-Nov-20 25-May-26 8.94% Qtrly Jr Subordinated Life Insurance 15-Aug-24 26-Aug-24 401.75$            6,030,948.58$                  57,352              715              1.50% 104.35            107.30            102.61            6.62% -1.32% 0.56%

CGFPD Challenger Limited Cap Note 3-Bbsw+3.60% Perp Non-Cum Red T-05-29 06-Apr-23 25-May-29 7.94% Qtrly Jr Subordinated Life Insurance 15-Aug-24 26-Aug-24 364.88$            5,398,449.33$                  51,945              472              1.48% 104.25            107.00            100.05            6.83% -1.18% 4.04%

CINPA Carlton Investments Limited 7% Cumulative Preference 15-Mar-86 N/A 7.00% Annual Preferred Financial Services 0.18$                -$                                    -                     -               0.00% 2.19                -                   -                   n/a 0.00% 0.00%

DCGPA Decmil Group Limited Convert Pref 12.00% Semi Cum Step Red T-07-26 25-Jul-23 21-Jul-26 12.00% S/A Preferred Machinery Manufacturing 43.61$              5,289,207.52$                  16,271,297      195              12.13% 0.33                0.33                 0.18                 n/a 3.75% n/a

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 5.70$                -$                                    -                     -               0.00% 10.00              10.00               9.25                 n/a 0.00% 5.15%

IAGPE Insurance Australia Group Limited Cap Note 3-Bbsw+3.50% Perp Non-Cum Red T-06-29 23-Dec-22 15-Jun-29 7.84% Qrtly Jr Subordinated Property & Casualty Insurance 04-Jun-24 17-Jun-24 520.65$            7,827,891.34$                  75,106              684              1.50% 104.13            105.10            99.78               7.14% 0.20% 3.18%

IAGPF Insurance Australia Group Limited Cap Note 3-Bbsw+3.20% Perp Non-Cum Red T-12-30 27-Mar-24 15-Dec-30 7.55% Qrtly Jr Subordinated Property & Casualty Insurance 04-Jun-24 17-Jun-24 358.51$            18,071,823.12$                176,216            927              5.04% 102.43            103.10            100.86            7.10% 0.52% n/a

JDOPA Judo Capital Holdings Limited Cap Note 3-Bbsw+6.50% Perp Non-Cum Red T-02-29 17-Nov-23 16-Feb-29 10.85% Qtrly Jr Subordinated Consumer Finance 81.75$              1,902,705.28$                  17,247              157              2.33% 109.00            112.40            100.26            8.50% -0.91% n/a

LFSPA Latitude Group Holdings Limited Cap Note 3-Bbsw+4.75% Perp Non-Cum Red T-10-26 29-Sep-21 27-Oct-26 9.16% Qtrly Subordinated Life Insurance 18-Jul-24 29-Jul-24 144.75$            2,088,371.08$                  21,578              213              1.44% 96.50              99.40               80.10               11.12% 1.47% 10.92%

MBLPC Macquarie Bank Limited Cap Note 3-Bbsw+4.70% Perp Non-Cum Red T-12-25 03-Jun-20 21-Dec-25 9.05% Qtrly Jr Subordinated Banks 05-Jun-24 21-Jun-24 679.23$            9,077,252.87$                  85,516              869              1.34% 105.96            107.48            103.01            6.23% 0.08% 0.34%

MBLPD Macquarie Bank Limited Cap Note 3-Bbsw+2.90% Perp Non-Cum Red T-09-28 30-Aug-21 07-Sep-28 7.24% Qtrly Jr Subordinated Banks 673.84$            8,618,046.95$                  83,487              752              1.28% 102.90            104.39            98.66               6.29% -0.60% 3.89%

MQGPC Macquarie Group Limited Cap Note 3-Bbsw+4.00% Perp Non-Cum Red T-12-24 08-Jun-18 16-Dec-24 8.34% Qtrly Jr Subordinated Diversified Banks 06-Jun-24 17-Jun-24 1,031.00$        17,367,431.58$                168,028            1,400          1.68% 103.10            105.70            101.20            6.18% -0.82% 0.23%

MQGPD Macquarie Group Limited Cap Note 3-Bbsw+4.15% Perp Non-Cum Red T-09-26 28-Mar-19 10-Sep-26 8.50% Qtrly Jr Subordinated Diversified Banks 31-May-24 11-Jun-24 946.42$            13,521,953.76$                127,164            1,329          1.43% 104.52            107.00            102.30            6.18% -1.35% -0.36%

MQGPE Macquarie Group Limited Cap Note 3-Bbsw+2.90% Perp Non-Cum Red T-09-27 18-Mar-21 18-Sep-27 7.25% Qtrly Jr Subordinated Diversified Banks 736.47$            9,807,358.18$                  94,875              554              1.33% 101.52            104.09            98.60               6.49% -2.10% 2.91%

MQGPF Macquarie Group Limited Cap Note 3-Bbsw+3.70% Perp Non-Cum Red T-09-29 18-Jul-22 12-Sep-29 8.05% Qtrly Jr Subordinated Diversified Banks 780.00$            17,259,289.57$                163,372            971              2.21% 104.00            107.00            100.95            6.97% -2.44% 2.60%

NABPF National Australia Bank Limited Cap Note 3-Bbsw+4.00% Perp Non-Cum Red T-06-26 21-Mar-19 17-Jun-26 8.35% Qtrly Jr Subordinated Banks 04-Jun-24 17-Jun-24 1,967.76$        31,267,271.59$                294,406            1,946          1.59% 105.00            106.90            102.32            6.58% -0.55% 0.85%

NABPH National Australia Bank Limited Cap Note 3-Bbsw+3.50% Perp Non-Cum Red T-12-27 18-Dec-20 17-Dec-27 7.85% Qtrly Jr Subordinated Banks 04-Jun-24 17-Jun-24 2,492.14$        38,821,129.02$                367,477            2,483          1.56% 104.45            106.99            101.00            6.81% -1.18% 1.90%

NABPI National Australia Bank Limited Cap Note 3-Bbsw+3.15% Perp Non-Cum Red T-12-29 08-Jul-22 17-Dec-29 7.50% Qtrly Jr Subordinated Banks 04-Jun-24 17-Jun-24 2,080.00$        21,859,640.88$                208,685            1,468          1.05% 104.00            105.50            100.00            6.86% -0.67% 3.03%

NABPJ National Australia Bank Limited Cap Note 3-Bbsw+2.80% Perp Non-Cum Red T-09-30 15-Sep-23 17-Sep-30 7.15% Qtrly Jr Subordinated Banks 1,275.63$        34,811,507.87$                338,669            1,737          2.73% 102.05            104.20            99.80               6.96% -1.11% n/a

RHCPA Ramsay Health Care Limited Trans Pref 6-Bbsw+ 4.85% Perp Sub Red T-10-10 24-May-05 N/A 9.07% S/A Preferred Health Care Facilities & Services 26-Sep-24 21-Oct-24 276.12$            3,042,809.37$                  28,602              326              1.10% 106.20            108.00            103.00            8.46% 0.27% 2.02%

SSLPA Sietel Limited 5.0% Cumulative Preference 15-Mar-86 N/A 5.00% Annual Preferred Financial Services 0.08$                -$                                    -                     -               0.00% 1.00                -                   -                   n/a 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 8.00% Qtrly Jr Subordinated Property & Casualty Insurance 375.38$            4,545,878.04$                  45,346              358              1.21% 100.10            104.20            99.50               n/a -0.30% -4.16%

SUNPH Suncorp Group Limited Cap Note 3-Bbsw+3.00% Perp Non-Cum Red T-06-26 18-Dec-19 17-Jun-26 7.35% Qtrly Jr Subordinated Property & Casualty Insurance 395.81$            5,107,583.82$                  49,438              411              1.29% 101.75            103.99            99.00               6.22% -1.79% 1.12%

SUNPI Suncorp Group Limited Cap Note 3-Bbsw+2.90% Perp Non-Cum Red T-06-28 24-Sep-21 17-Jun-28 7.25% Qtrly Jr Subordinated Property & Casualty Insurance 408.08$            5,968,887.25$                  57,899              534              1.46% 100.76            104.00            98.00               6.80% -3.07% 0.77%

SUNPJ Suncorp Group Limited Cap Note 3-Bbsw+2.80% Perp Non-Cum Red T-06-30 15-May-24 17-Jun-30 7.17% Qtrly Jr Subordinated Property & Casualty Insurance 02-Sep-24 17-Sep-24 364.10$            16,309,845.47$                160,968            642              4.48% 101.14            101.90            100.50            7.07% n/a n/a

WBCPH Westpac Banking Corporation Cap Note 3-Bbsw+3.20% Perp Non-Cum Red T-09-25 14-Mar-18 22-Sep-25 7.55% Qtrly Jr Subordinated Banks 13-Jun-24 24-Jun-24 1,746.96$        24,384,234.12$                235,690            1,971          1.40% 103.35            104.90            100.21            6.09% -0.14% 1.67%

WBCPI Westpac Banking Corporation Cap Note 3-Bbsw+3.70% Perp Non-Cum Red T-07-24 19-Dec-18 31-Jul-24 8.05% Qtrly Jr Subordinated Banks 06-Jun-24 18-Jun-24 627.14$            11,325,849.72$                111,783            758              1.81% 101.02            104.00            100.46            26.03% -0.42% -2.06%

WBCPJ Westpac Banking Corporation Cap Note 3-Bbsw+3.40% Perp Non-Cum Red T-03-27 07-Dec-20 22-Mar-27 7.75% Qtrly Jr Subordinated Banks 13-Jun-24 24-Jun-24 1,793.75$        27,549,032.65$                261,606            1,612          1.54% 104.11            106.94            101.30            6.62% -1.21% 1.85%

WBCPK Westpac Banking Corporation Cap Note 3-Bbsw+2.90% Perp Non-Cum Red T-09-29 16-Sep-21 21-Sep-29 7.25% Qtrly Jr Subordinated Banks 12-Jun-24 21-Jun-24 1,802.50$        19,958,575.75$                192,637            1,336          1.11% 103.00            107.15            98.86               6.78% -1.29% 3.05%

WBCPL Westpac Banking Corporation Cap Note 3-Bbsw+3.40% Perp Non-Cum Red T-09-28 21-Jul-22 22-Sep-28 7.75% Qtrly Jr Subordinated Banks 13-Jun-24 24-Jun-24 1,582.13$        20,591,837.34$                194,787            1,094          1.30% 104.84            106.95            101.37            6.71% -0.90% 2.63%

WBCPM Westpac Banking Corporation Cap Note 3-Bbsw+3.10% Perp Non-Cum Red T-09-31 19-Dec-23 22-Sep-31 7.45% Qtrly Jr Subordinated Banks 13-Jun-24 24-Jun-24 1,809.50$        43,422,995.88$                417,839            1,942          2.40% 103.40            104.89            101.20            7.09% -1.24% n/a

WHFPA Whitefield Industrials Limited 8.0% Cumulative Preference 15-Mar-86 N/A 0.00% S/A Preferred Financial Services 0.02$                -$                                    -                     -               0.00% 1.00                -                   -                   n/a 0.00% 0.00%

WHFPB Whitefield Industrials Limited Conv Pref 3.75% 30-11-24 Semi Sub Non-Cum Res Red 14-Aug-12 N/A 0.00% n/a Preferred Financial Services 24.82$              68,469.13$                        689                    11                0.28% 99.31              99.95               96.00               n/a 0.21% 2.38%

1
The yield data for the bonds have been sourced from Bloomberg using the Mid Yield to Convention function as at 31 May 2024 

2
The coupon data has been sourced from Bloomberg using the Coupon function as at 31 May 2024

3
Monthly liquidity is equal to the total value traded for the security for the month divided by its market capitalisation

All values are as at May-24.

Past Performance is not a reliable indicator of future performance.
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