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Bond Indices Performance

Yield to 

Maturity

Modified 
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Macaulay 

Duration

Since Inception 

30-June-04YTDQTDMTD

% 

Change

Previous 

Close ValueClose Value

Index 24-Feb-201727-Feb-2017

 Performance

All Bond Index (Clean)  117.09  116.95  0.121%  1.21% -1.45% -1.45%  17.09%  6.11  6.06  0.86

All Bond Index (Return)  200.99  200.70  0.145%  1.43% -0.85% -0.85%  100.99%  6.11  6.06  0.86

Under 3 Bond Index (Clean)  88.72  88.73 -0.008% -0.27% -0.98% -0.98% -11.28%  1.76  1.77 -0.46

Under 3 Bond Index (Return)  143.35  143.31  0.029%  0.07% -0.25% -0.25%  43.35%  1.76  1.77 -0.46

Under 5 Bond Index (Clean)  102.06  102.06  0.002% -0.06% -0.97% -0.97%  2.06%  2.32  2.33 -0.42

Under 5 Bond Index (Return)  168.97  168.91  0.037%  0.26% -0.27% -0.27%  68.97%  2.32  2.33 -0.42

Under 10 Bond Index (Clean)  113.07  113.05  0.020%  0.66% -1.06% -1.06%  13.07%  4.24  4.23  0.26

Under 10 Bond Index (Return)  189.64  189.55  0.049%  0.91% -0.48% -0.48%  89.64%  4.24  4.23  0.26

5 Plus Bond Index (Clean)  130.10  129.81  0.220%  2.30% -1.93% -1.93%  30.10%  9.24  9.14  1.13

5 Plus Bond Index (Return)  225.50  224.97  0.236%  2.44% -1.40% -1.40%  125.50%  9.24  9.14  1.13

10 Plus Bond Index (Clean)  136.34  135.49  0.630%  4.05% -3.92% -3.92%  36.34%  15.66  15.40  1.70

10 Plus Bond Index (Return)  246.73  245.16  0.641%  4.16% -3.22% -3.22%  146.73%  15.66  15.40  1.70
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Acc 
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DateBond NameSEDOLISIN

Constituent Details

IE00B8DLLB38 B8DLLB3 5.5 Treas Bnd 2017 18-Oct-17 5.5 Annual  103.84  1.99  132  105.83  0.00  6,227  6,466  6590

IE00B28HXX02 B28HXX0 4.5 Treas Bnd 2018 18-Oct-18 4.5 Annual  108.20  1.63  132  109.83  0.00  8,948  9,682  9828

IE00B2QTFG59 B2QTFG5 4.4 Treas Bnd 2019 18-Jun-19 4.4 Annual  111.23  3.06  254  114.29  0.00  7,582  8,434  8666

IE00B6089D15 B6089D1 5.9 Treas Bnd 2019 18-Oct-19 5.9 Annual  116.80  2.13  132  118.94  0.00  6,465  7,551  7689

IE0034074488 3407448 4.5 Treas Bnd 2020 18-Apr-20 4.5 Annual  115.39  3.88  315  119.28  0.00  11,269  13,003  13441

IE00B60Z6194 B60Z619 5.0 Treas Bnd 2020 18-Oct-20 5 Annual  119.72  1.81  132  121.52  0.00  8,082  9,675  9821

IE00BJ38CQ36 BJ38CQ3 0.8 Treas Bnd 2022 15-Mar-22 .8 Annual  104.33  0.77  349  105.09  0.00  6,328  6,601  6650

IE00B4S3JD47 B4S3JD4 3.9 Treas Bnd 2023 20-Mar-23 3.9 Annual  122.37  3.68  344  126.04  0.00  5,660  6,926  7134

IE00B6X95T99 B6X95T9 3.4 Treas Bnd 2024 18-Mar-24 3.4 Annual  120.50  3.22  346  123.72  0.00  8,031  9,677  9936

IE00B4TV0D44 B4TV0D4 5.4 Treas Bnd 2025 13-Mar-25 5.4 Annual  136.86  5.19  351  142.05  0.00  11,390  15,588  16180

IE00BV8C9418 BV8C941 1.0 Treas Bond 2026 15-May-26 1 Annual  100.84  0.79  288  101.63  0.00  7,505  7,568  7627

IE00BJ38CR43 BJ38CR4 2.4 Treas Bnd 2030 15-May-30 2.4 Annual  112.72  1.89  288  114.61  0.00  8,882  10,011  10179

IE00BV8C9B83 BV8C9B8 1.7 Treas Bnd 2037 15-May-37 1.7 Annual  99.36  0.22  47  99.58  0.00  4,000  3,975  3983

IE00BV8C9186 BV8C918 2.0 Treas Bnd 2045 18-Feb-45 2 Annual  100.45  0.05  9  100.50  0.00  6,139  6,167  6170
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Bond Constituent Index Weights

Return Index WeightingClean Index Weighting
10 Plus5 PlusUnder 10Under 5Under 3All Bond10 Plus5 plusUnder 10Under 5Under 3All Bond10 Plus5 PlusUnder 10Under 5Under 3All BondBond NameSEDOLISIN

IE00B8DLLB38 B8DLLB3 5.5 Treas Bnd 2017 Yes Yes Yes Yes No No  5.30%  20.10%  11.80%  6.40%  5.30%  20.10%  11.80%  6.40%

IE00B28HXX02 B28HXX0 4.5 Treas Bnd 2018 Yes Yes Yes Yes No No  8.00%  30.10%  17.70%  9.60%  7.90%  30.00%  17.50%  9.50%

IE00B2QTFG59 B2QTFG5 4.4 Treas Bnd 2019 Yes Yes Yes Yes No No  7.00%  26.20%  15.40%  8.30%  7.00%  26.40%  15.50%  8.40%

IE00B6089D15 B6089D1 5.9 Treas Bnd 2019 Yes Yes Yes Yes No No  6.20%  23.50%  13.80%  7.50%  6.20%  23.50%  13.70%  7.40%

IE0034074488 3407448 4.5 Treas Bnd 2020 Yes No Yes Yes No No  10.70%  23.70%  12.90%  10.80%  24.00%  13.00%

IE00B60Z6194 B60Z619 5.0 Treas Bnd 2020 Yes No Yes Yes No No  8.00%  17.70%  9.60%  7.90%  17.50%  9.50%

IE00BJ38CQ36 BJ38CQ3 0.8 Treas Bnd 2022 Yes No No Yes Yes No  5.40%  6.50%  9.90%  5.40%  6.40%  9.80%

IE00B4S3JD47 B4S3JD4 3.9 Treas Bnd 2023 Yes No No Yes Yes No  5.70%  6.80%  10.40%  5.80%  6.90%  10.50%

IE00B6X95T99 B6X95T9 3.4 Treas Bnd 2024 Yes No No Yes Yes No  8.00%  9.60%  14.50%  8.00%  9.60%  14.60%

IE00B4TV0D44 B4TV0D4 5.4 Treas Bnd 2025 Yes No No Yes Yes No  12.80%  15.40%  23.40%  13.10%  15.60%  23.80%

IE00BV8C9418 BV8C941 1.0 Treas Bond 2026 Yes No No Yes Yes No  6.20%  7.50%  11.40%  6.20%  7.40%  11.20%

IE00BJ38CR43 BJ38CR4 2.4 Treas Bnd 2030 Yes No No No Yes Yes  8.30%  15.10%  49.70%  8.20%  15.00%  50.10%

IE00BV8C9B83 BV8C9B8 1.7 Treas Bnd 2037 Yes No No No Yes Yes  3.30%  6.00%  19.70%  3.20%  5.90%  19.60%

IE00BV8C9186 BV8C918 2.0 Treas Bnd 2045 Yes No No No Yes Yes  5.10%  9.30%  30.60%  5.00%  9.10%  30.30%

 100%  100% 100% 100% 100% 100% 100% 100% 100% 100%  100%  100%
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Clean Price Performance
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Duration27-Feb-2017 24-Feb-2017

PerformanceIndex Price

IE00B8DLLB38 B8DLLB3 5.5 Treas Bnd 2017  103.84 -0.012% -0.477% -0.951% -0.951% 103.86 -0.54  0.63  0.64

IE00B28HXX02 B28HXX0 4.5 Treas Bnd 2018  108.20 -0.002% -0.323% -0.863% -0.863% 108.21 -0.49  1.59  1.60

IE00B2QTFG59 B2QTFG5 4.4 Treas Bnd 2019  111.23 -0.010% -0.206% -0.974% -0.974% 111.24 -0.45  2.18  2.19

IE00B6089D15 B6089D1 5.9 Treas Bnd 2019  116.80 -0.009% -0.074% -1.163% -1.163% 116.81 -0.43  2.48  2.49

IE0034074488 3407448 4.5 Treas Bnd 2020  115.39  0.032%  0.208% -0.896% -0.896% 115.36 -0.38  2.91  2.92

IE00B60Z6194 B60Z619 5.0 Treas Bnd 2020  119.72 -0.005%  0.269% -1.005% -1.005% 119.72 -0.38  3.39  3.40

IE00BJ38CQ36 BJ38CQ3 0.8 Treas Bnd 2022  104.33 -0.001%  0.890% -0.552% -0.552% 104.33 -0.06  4.92  4.93

IE00B4S3JD47 B4S3JD4 3.9 Treas Bnd 2023  122.37 -0.028%  1.085% -1.169% -1.169% 122.40  0.18  5.40  5.40

IE00B6X95T99 B6X95T9 3.4 Treas Bnd 2024  120.50  0.031%  1.573% -1.021% -1.021% 120.46  0.44  6.28  6.26

IE00B4TV0D44 B4TV0D4 5.4 Treas Bnd 2025  136.86  0.048%  1.647% -1.432% -1.432% 136.79  0.67  6.69  6.64

IE00BV8C9418 BV8C941 1.0 Treas Bond 2026  100.84  0.148%  2.308% -1.507% -1.507% 100.69  0.90  8.77  8.70

IE00BJ38CR43 BJ38CR4 2.4 Treas Bnd 2030  112.72  0.502%  2.960% -2.367% -2.367% 112.15  1.34  11.40  11.25

IE00BV8C9B83 BV8C9B8 1.7 Treas Bnd 2037  99.36  0.637%  4.903% 98.73  1.74  17.22  16.92

IE00BV8C9186 BV8C918 2.0 Treas Bnd 2045  100.45  0.835%  5.301% -6.617% -6.617% 99.62  1.98  21.69  21.27

Return Price Performance
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IE00B8DLLB38 B8DLLB3 5.5 Treas Bnd 2017  105.83  0.031% -0.086% -0.102% -0.102% 105.80 -0.54  0.63  0.64

IE00B28HXX02 B28HXX0 4.5 Treas Bnd 2018  109.83  0.032% -0.017% -0.195% -0.195% 109.80 -0.49  1.59  1.60

IE00B2QTFG59 B2QTFG5 4.4 Treas Bnd 2019  114.29  0.022%  0.084% -0.334% -0.334% 114.27 -0.45  2.18  2.19

IE00B6089D15 B6089D1 5.9 Treas Bnd 2019  118.94  0.033%  0.295% -0.352% -0.352% 118.90 -0.43  2.48  2.49

IE0034074488 3407448 4.5 Treas Bnd 2020  119.28  0.062%  0.482% -0.263% -0.263% 119.20 -0.38  2.91  2.92

IE00B60Z6194 B60Z619 5.0 Treas Bnd 2020  121.52  0.029%  0.572% -0.334% -0.334% 121.49 -0.38  3.39  3.40

IE00BJ38CQ36 BJ38CQ3 0.8 Treas Bnd 2022  105.09  0.006%  0.940% -0.426% -0.426% 105.09 -0.06  4.92  4.93

IE00B4S3JD47 B4S3JD4 3.9 Treas Bnd 2023  126.04 -0.002%  1.287% -0.643% -0.643% 126.05  0.18  5.40  5.40

IE00B6X95T99 B6X95T9 3.4 Treas Bnd 2024  123.72  0.053%  1.741% -0.557% -0.557% 123.65  0.44  6.28  6.26

IE00B4TV0D44 B4TV0D4 5.4 Treas Bnd 2025  142.05  0.077%  1.878% -0.779% -0.779% 141.94  0.67  6.69  6.64

IE00BV8C9418 BV8C941 1.0 Treas Bond 2026  101.63  0.155%  2.366% -1.341% -1.341% 101.47  0.90  8.77  8.70

IE00BJ38CR43 BJ38CR4 2.4 Treas Bnd 2030  114.61  0.511%  3.074% -2.005% -2.005% 114.03  1.34  11.40  11.25

IE00BV8C9B83 BV8C9B8 1.7 Treas Bnd 2037  99.58  0.650%  5.031% 98.94  1.74  17.22  16.92

IE00BV8C9186 BV8C918 2.0 Treas Bnd 2045  100.50  0.851%  3.288% -8.051% -8.051% 99.65  1.98  21.69  21.27
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