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Bond Indices Performance

Yield to 

Maturity
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Macaulay 
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Since Inception 

30-June-04YTDQTDMTD

% Change
Previous 

Close ValueClose Value

Index 08-May-201409-May-2014

 Performance

All Bond Index (Clean)  115.73  115.54  0.169%  0.61%  1.77%  5.05%  15.73%  5.27  5.18  1.89

All Bond Index (Return)  179.73  179.42  0.177%  0.71%  1.18%  5.44%  79.73%  5.27  5.18  1.89

Under 3 Bond Index (Clean)  98.97  98.97 -0.007% -0.07% -0.20% -0.63% -1.04%  1.65  1.64  0.42

Under 3 Bond Index (Return)  141.15  141.15  0.005%  0.03% -2.98% -2.41%  41.15%  1.65  1.64  0.42

Under 5 Bond Index (Clean)  109.51  109.49  0.017%  0.02%  0.44%  1.35%  9.51%  2.81  2.78  0.79

Under 5 Bond Index (Return)  160.17  160.13  0.029%  0.13% -0.55%  1.38%  60.17%  2.81  2.78  0.79

Under 10 Bond Index (Clean)  114.73  114.60  0.118%  0.45%  1.52%  4.31%  14.73%  4.70  4.63  1.60

Under 10 Bond Index (Return)  173.46  173.24  0.126%  0.55%  0.76%  4.53%  73.46%  4.70  4.63  1.60

5 Plus Bond Index (Clean)  120.92  120.63  0.239%  0.90%  2.41%  6.98%  20.92%  6.42  6.29  2.11

5 Plus Bond Index (Return)  194.14  193.66  0.246%  0.98%  2.01%  7.53%  94.14%  6.42  6.29  2.11

10 Plus Bond Index (Clean)  124.70  124.12  0.472%  1.58%  3.25%  8.93%  24.70%  8.69  8.45  2.81

10 Plus Bond Index (Return)  209.71  208.71  0.481%  1.68%  3.73%  10.38%  109.71%  8.69  8.45  2.81
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Constituent Details

IE00B4V6D496 B4V6D49 4.5 Treas Bnd 2015 18-Feb-15 4.5 Annual  103.22  0.99  80  104.20  0.00  2,880  2,973  3001

IE0004680173 0468017 8.25 Treas Bnd 2015 18-Aug-15 8.25 Annual  109.89  5.98  261  115.87  0.00  7  8  9

IE0006857530 0685753 4.6 Treas Bnd 2016 18-Apr-16 4.6 Annual  108.00  0.27  21  108.26  0.00  10,168  10,981  11008

IE00B8DLLB38 B8DLLB3 5.5 Treas Bnd 2017 18-Oct-17 5.5 Annual  116.10  3.06  203  119.16  0.00  6,389  7,418  7613

IE00B28HXX02 B28HXX0 4.5 Treas Bnd 2018 18-Oct-18 4.5 Annual  114.96  2.50  203  117.46  0.00  9,256  10,640  10872

IE00B2QTFG59 B2QTFG5 4.4 Treas Bnd 2019 18-Jun-19 4.4 Annual  115.44  3.92  325  119.36  0.00  7,700  8,889  9190

IE00B6089D15 B6089D1 5.9 Treas Bnd 2019 18-Oct-19 5.9 Annual  123.69  3.28  203  126.97  0.00  6,767  8,369  8591

IE0034074488 3407448 4.5 Treas Bnd 2020 18-Apr-20 4.5 Annual  116.43  0.26  21  116.69  0.00  11,809  13,749  13780

IE00B60Z6194 B60Z619 5.0 Treas Bnd 2020 18-Oct-20 5 Annual  119.93  2.78  203  122.71  0.00  9,052  10,856  11107

IE00B4S3JD47 B4S3JD4 3.9 Treas Bnd 2023 20-Mar-23 3.9 Annual  112.11  0.53  50  112.64  0.00  5,000  5,606  5632

IE00B6X95T99 B6X95T9 3.4 Treas Bnd 2024 18-Mar-24 3.4 Annual  106.45  0.48  52  106.93  0.00  6,637  6,945  6977

IE00B4TV0D44 B4TV0D4 5.4 Treas Bnd 2025 13-Mar-25 5.4 Annual  123.90  0.84  57  124.74  0.00  11,745  14,552  14652



Irish Stock Exchange Daily Bond Index Report
28 Anglesea Street

Dublin 2, Ireland

T + 353 1 617 4200

F + 353 1 677 6045

info@ise.ie

www.ise.ie

Friday 9 May, 2014

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

IE00B4V6D496 B4V6D49 4.5 Treas Bnd 2015 Yes Yes Yes Yes No No  2.90%  21.30%  9.30%  3.40%  2.90%  21.40%  9.20%  3.40%

IE0004680173 0468017 8.25 Treas Bnd 2015 Yes Yes Yes Yes No No  0.00%  0.10%  0.00%  0.00%  0.00%  0.10%  0.00%  0.00%

IE0006857530 0685753 4.6 Treas Bnd 2016 Yes Yes Yes Yes No No  10.90%  78.70%  34.30%  12.70%  10.70%  78.50%  33.90%  12.50%

IE00B8DLLB38 B8DLLB3 5.5 Treas Bnd 2017 Yes No Yes Yes No No  7.30%  23.20%  8.60%  7.40%  23.40%  8.70%

IE00B28HXX02 B28HXX0 4.5 Treas Bnd 2018 Yes No Yes Yes No No  10.50%  33.20%  12.30%  10.60%  33.40%  12.40%

IE00B2QTFG59 B2QTFG5 4.4 Treas Bnd 2019 Yes No No Yes Yes No  8.80%  10.30%  12.90%  9.00%  10.50%  13.10%

IE00B6089D15 B6089D1 5.9 Treas Bnd 2019 Yes No No Yes Yes No  8.30%  9.70%  12.10%  8.40%  9.80%  12.30%

IE0034074488 3407448 4.5 Treas Bnd 2020 Yes No No Yes Yes No  13.60%  15.90%  19.90%  13.50%  15.70%  19.70%

IE00B60Z6194 B60Z619 5.0 Treas Bnd 2020 Yes No No Yes Yes No  10.70%  12.60%  15.70%  10.80%  12.70%  15.90%

IE00B4S3JD47 B4S3JD4 3.9 Treas Bnd 2023 Yes No No Yes Yes No  5.60%  6.50%  8.10%  5.50%  6.40%  8.10%

IE00B6X95T99 B6X95T9 3.4 Treas Bnd 2024 Yes No No Yes Yes No  6.90%  8.00%  10.10%  6.80%  7.90%  10.00%

IE00B4TV0D44 B4TV0D4 5.4 Treas Bnd 2025 Yes No No No Yes Yes  14.40%  21.10%  100.00%  14.30%  21.00%  100.00%

 100%  100% 100% 100% 100% 100% 100% 100% 100% 100%  100%  100%
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Clean Price Performance
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PerformanceIndex Price

IE00B4V6D496 B4V6D49 4.5 Treas Bnd 2015  103.22  0.000% -0.095% -0.415% -1.606% 103.22  0.30  0.77  0.77

IE0004680173 0468017 8.25 Treas Bnd 2015  109.89 -0.012% -0.164% -0.664% -2.842% 109.90  0.37  1.19  1.19

IE0006857530 0685753 4.6 Treas Bnd 2016  108.00 -0.009% -0.068% -0.137% -0.314% 108.01  0.43  1.89  1.88

IE00B8DLLB38 B8DLLB3 5.5 Treas Bnd 2017  116.10  0.009% -0.075%  0.493%  2.120% 116.09  0.73  3.16  3.13

IE00B28HXX02 B28HXX0 4.5 Treas Bnd 2018  114.96  0.057%  0.221%  1.255%  3.633% 114.89  1.03  4.05  4.01

IE00B2QTFG59 B2QTFG5 4.4 Treas Bnd 2019  115.44  0.029%  0.302%  1.539%  4.993% 115.41  1.25  4.55  4.50

IE00B6089D15 B6089D1 5.9 Treas Bnd 2019  123.69 -0.020%  0.296%  1.716%  5.250% 123.71  1.35  4.75  4.69

IE0034074488 3407448 4.5 Treas Bnd 2020  116.43  0.194%  0.672%  2.178%  6.372% 116.21  1.58  5.37  5.29

IE00B60Z6194 B60Z619 5.0 Treas Bnd 2020  119.93  0.163%  0.697%  2.231%  6.635% 119.73  1.70  5.60  5.51

IE00B4S3JD47 B4S3JD4 3.9 Treas Bnd 2023  112.11  0.342%  1.253%  2.789%  8.290% 111.73  2.37  7.69  7.51

IE00B6X95T99 B6X95T9 3.4 Treas Bnd 2024  106.45  0.460%  1.453%  3.059% 105.96  2.65  8.54  8.32

IE00B4TV0D44 B4TV0D4 5.4 Treas Bnd 2025  123.90  0.472%  1.582%  3.254%  8.906% 123.32  2.81  8.69  8.45

Return Price Performance
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IE00B4V6D496 B4V6D49 4.5 Treas Bnd 2015  104.20  0.012%  0.012%  0.049% -4.224% 104.19  0.30  0.77  0.77

IE0004680173 0468017 8.25 Treas Bnd 2015  115.87  0.009%  0.022%  0.137% -0.222% 115.86  0.37  1.19  1.19

IE0006857530 0685753 4.6 Treas Bnd 2016  108.26  0.003%  0.038% -3.783% -2.970% 108.26  0.43  1.89  1.88

IE00B8DLLB38 B8DLLB3 5.5 Treas Bnd 2017  119.16  0.021%  0.040%  0.981%  3.792% 119.13  0.73  3.16  3.13

IE00B28HXX02 B28HXX0 4.5 Treas Bnd 2018  117.46  0.066%  0.310%  1.649%  5.025% 117.38  1.03  4.05  4.01

IE00B2QTFG59 B2QTFG5 4.4 Treas Bnd 2019  119.36  0.037%  0.384%  1.895%  6.272% 119.31  1.25  4.55  4.50

IE00B6089D15 B6089D1 5.9 Treas Bnd 2019  126.97 -0.007%  0.403%  2.188%  6.954% 126.98  1.35  4.75  4.69

IE0034074488 3407448 4.5 Treas Bnd 2020  116.69  0.204%  0.768% -1.300%  3.610% 116.45  1.58  5.37  5.29

IE00B60Z6194 B60Z619 5.0 Treas Bnd 2020  122.71  0.171%  0.783%  2.636%  8.133% 122.50  1.70  5.60  5.51

IE00B4S3JD47 B4S3JD4 3.9 Treas Bnd 2023  112.64  0.350%  1.334%  3.168%  5.686% 112.25  2.37  7.69  7.51

IE00B6X95T99 B6X95T9 3.4 Treas Bnd 2024  106.93  0.466%  1.527%  3.407% 106.43  2.65  8.54  8.32

IE00B4TV0D44 B4TV0D4 5.4 Treas Bnd 2025  124.74  0.481%  1.682%  3.727%  5.622% 124.15  2.81  8.69  8.45
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