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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 23-Sep-201424-Sep-2014

 Performance

All Bond Index (Clean)  119.66  119.57  0.079%  0.30%  1.96%  8.62%  19.66%  5.14  5.08  1.12

All Bond Index (Return)  188.51  188.35  0.088%  0.57%  2.87%  10.59%  88.51%  5.14  5.08  1.12

Under 3 Bond Index (Clean)  98.07  98.11 -0.033% -0.27% -0.70% -1.53% -1.93%  1.28  1.28  0.00

Under 3 Bond Index (Return)  142.16  142.19 -0.021%  0.03%  0.31% -1.71%  42.16%  1.28  1.28  0.00

Under 5 Bond Index (Clean)  110.22  110.23 -0.008%  0.20%  0.26%  2.01%  10.22%  2.98  2.97  0.28

Under 5 Bond Index (Return)  163.73  163.73  0.003%  0.48%  1.21%  3.63%  63.73%  2.98  2.97  0.28

Under 10 Bond Index (Clean)  117.93  117.87  0.058%  0.34%  1.53%  7.22%  17.93%  4.56  4.52  0.85

Under 10 Bond Index (Return)  180.86  180.74  0.067%  0.61%  2.43%  8.99%  80.86%  4.56  4.52  0.85

5 Plus Bond Index (Clean)  126.96  126.80  0.132%  0.36%  3.01%  12.32%  26.96%  6.42  6.34  1.35

5 Plus Bond Index (Return)  206.64  206.36  0.140%  0.63%  3.88%  14.46%  106.64%  6.42  6.34  1.35

10 Plus Bond Index (Clean)  133.35  133.08  0.202%  0.08%  4.45%  16.49%  33.35%  8.40  8.24  1.94

10 Plus Bond Index (Return)  227.60  227.12  0.209%  0.36%  5.39%  19.79%  127.60%  8.40  8.24  1.94
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Constituent Details

IE00B4V6D496 B4V6D49 4.5 Treas Bnd 2015 18-Feb-15 4.5 Annual  101.76  2.69  218  104.45  0.00  2,230  2,269  2329

IE0004680173 0468017 8.25 Treas Bnd 2015 18-Aug-15 8.25 Annual  107.31  0.83  36  108.14  0.00  7  8  8

IE0006857530 0685753 4.6 Treas Bnd 2016 18-Apr-16 4.6 Annual  107.15  2.00  159  109.15  0.00  8,132  8,713  8876

IE00B8DLLB38 B8DLLB3 5.5 Treas Bnd 2017 18-Oct-17 5.5 Annual  116.26  5.14  341  121.40  0.00  6,389  7,428  7757

IE00B28HXX02 B28HXX0 4.5 Treas Bnd 2018 18-Oct-18 4.5 Annual  116.89  4.20  341  121.09  0.00  9,256  10,819  11208

IE00B2QTFG59 B2QTFG5 4.4 Treas Bnd 2019 18-Jun-19 4.4 Annual  118.48  1.18  98  119.66  0.00  7,700  9,123  9214

IE00B6089D15 B6089D1 5.9 Treas Bnd 2019 18-Oct-19 5.9 Annual  126.81  5.51  341  132.32  0.00  6,767  8,581  8954

IE0034074488 3407448 4.5 Treas Bnd 2020 18-Apr-20 4.5 Annual  120.54  1.96  159  122.50  0.00  11,809  14,234  14465

IE00B60Z6194 B60Z619 5.0 Treas Bnd 2020 18-Oct-20 5 Annual  124.85  4.67  341  129.52  0.00  9,052  11,301  11724

IE00B4S3JD47 B4S3JD4 3.9 Treas Bnd 2023 20-Mar-23 3.9 Annual  118.61  2.01  188  120.61  0.00  5,480  6,499  6609

IE00B6X95T99 B6X95T9 3.4 Treas Bnd 2024 18-Mar-24 3.4 Annual  114.59  1.77  190  116.36  0.00  7,137  8,178  8304

IE00B4TV0D44 B4TV0D4 5.4 Treas Bnd 2025 13-Mar-25 5.4 Annual  132.50  2.89  195  135.38  0.00  11,745  15,562  15901
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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

IE00B4V6D496 B4V6D49 4.5 Treas Bnd 2015 Yes Yes Yes Yes No No  2.20%  20.60%  5.90%  2.60%  2.20%  20.80%  5.90%  2.60%

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  8.50%  79.30%  22.70%  10.00%  8.40%  79.20%  22.50%  9.90%

IE00B8DLLB38 B8DLLB3 5.5 Treas Bnd 2017 Yes No Yes Yes No No  7.20%  19.40%  8.50%  7.40%  19.70%  8.70%

IE00B28HXX02 B28HXX0 4.5 Treas Bnd 2018 Yes No Yes Yes No No  10.50%  28.20%  12.40%  10.60%  28.50%  12.50%

IE00B2QTFG59 B2QTFG5 4.4 Treas Bnd 2019 Yes No Yes Yes No No  8.90%  23.80%  10.50%  8.70%  23.40%  10.30%

IE00B6089D15 B6089D1 5.9 Treas Bnd 2019 Yes No No Yes Yes No  8.40%  9.80%  13.30%  8.50%  10.00%  13.60%

IE0034074488 3407448 4.5 Treas Bnd 2020 Yes No No Yes Yes No  13.90%  16.30%  22.10%  13.70%  16.20%  21.90%

IE00B60Z6194 B60Z619 5.0 Treas Bnd 2020 Yes No No Yes Yes No  11.00%  13.00%  17.60%  11.10%  13.10%  17.80%

IE00B4S3JD47 B4S3JD4 3.9 Treas Bnd 2023 Yes No No Yes Yes No  6.30%  7.50%  10.10%  6.30%  7.40%  10.00%

IE00B6X95T99 B6X95T9 3.4 Treas Bnd 2024 Yes No No Yes Yes No  8.00%  9.40%  12.70%  7.90%  9.30%  12.60%

IE00B4TV0D44 B4TV0D4 5.4 Treas Bnd 2025 Yes No No No Yes Yes  15.20%  24.20%  100.00%  15.10%  24.10%  100.00%

 100%  100% 100% 100% 100% 100% 100% 100% 100% 100%  100%  100%
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Bond Index Constituent 

Clean Price Performance
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Duration24-Sep-2014 23-Sep-2014

PerformanceIndex Price

IE00B4V6D496 B4V6D49 4.5 Treas Bnd 2015  101.76 -0.044% -0.323% -1.015% -2.993% 101.81  0.00  0.39  0.39

IE0004680173 0468017 8.25 Treas Bnd 2015  107.31 -0.064% -0.541% -1.639% -5.123% 107.38  0.00  0.89  0.89

IE0006857530 0685753 4.6 Treas Bnd 2016  107.15 -0.030% -0.258% -0.621% -1.096% 107.18  0.00  1.51  1.51

IE00B8DLLB38 B8DLLB3 5.5 Treas Bnd 2017  116.26 -0.034%  0.034% -0.131%  2.265% 116.30  0.16  2.78  2.78

IE00B28HXX02 B28HXX0 4.5 Treas Bnd 2018  116.89 -0.013%  0.417%  0.637%  5.373% 116.90  0.30  3.68  3.67

IE00B2QTFG59 B2QTFG5 4.4 Treas Bnd 2019  118.48  0.048%  0.633%  1.287%  7.755% 118.42  0.44  4.35  4.33

IE00B6089D15 B6089D1 5.9 Treas Bnd 2019  126.81  0.046%  0.470%  1.096%  7.908% 126.75  0.51  4.39  4.37

IE0034074488 3407448 4.5 Treas Bnd 2020  120.54  0.076%  0.468%  1.788%  10.123% 120.44  0.71  5.01  4.97

IE00B60Z6194 B60Z619 5.0 Treas Bnd 2020  124.85  0.082%  0.560%  2.265%  11.014% 124.75  0.78  5.25  5.21

IE00B4S3JD47 B4S3JD4 3.9 Treas Bnd 2023  118.61  0.177%  0.192%  3.619%  14.563% 118.40  1.54  7.36  7.24

IE00B6X95T99 B6X95T9 3.4 Treas Bnd 2024  114.59  0.221%  0.481%  5.054% 114.34  1.72  8.22  8.08

IE00B4TV0D44 B4TV0D4 5.4 Treas Bnd 2025  132.50  0.202%  0.079%  4.452%  16.461% 132.23  1.94  8.40  8.24

Return Price Performance
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IE00B4V6D496 B4V6D49 4.5 Treas Bnd 2015  104.45 -0.031% -0.009%  0.017% -3.996% 104.48  0.00  0.39  0.39

IE0004680173 0468017 8.25 Treas Bnd 2015  108.14 -0.043% -0.010% -6.979% -6.884% 108.18  0.00  0.89  0.89

IE0006857530 0685753 4.6 Treas Bnd 2016  109.15 -0.018%  0.046%  0.380% -2.172% 109.17  0.00  1.51  1.51

IE00B8DLLB38 B8DLLB3 5.5 Treas Bnd 2017  121.40 -0.021%  0.357%  0.951%  5.747% 121.43  0.16  2.78  2.78

IE00B28HXX02 B28HXX0 4.5 Treas Bnd 2018  121.09 -0.002%  0.670%  1.510%  8.273% 121.09  0.30  3.68  3.67

IE00B2QTFG59 B2QTFG5 4.4 Treas Bnd 2019  119.66  0.058%  0.892%  2.170%  6.540% 119.59  0.44  4.35  4.33

IE00B6089D15 B6089D1 5.9 Treas Bnd 2019  132.32  0.056%  0.771%  2.135%  11.464% 132.25  0.51  4.39  4.37

IE0034074488 3407448 4.5 Treas Bnd 2020  122.50  0.086%  0.726%  2.663%  8.766% 122.39  0.71  5.01  4.97

IE00B60Z6194 B60Z619 5.0 Treas Bnd 2020  129.52  0.090%  0.818%  3.140%  14.139% 129.41  0.78  5.25  5.21

IE00B4S3JD47 B4S3JD4 3.9 Treas Bnd 2023  120.61  0.184%  0.421%  4.381%  13.163% 120.39  1.54  7.36  7.24

IE00B6X95T99 B6X95T9 3.4 Treas Bnd 2024  116.36  0.225%  0.683%  5.737% 116.10  1.72  8.22  8.08

IE00B4TV0D44 B4TV0D4 5.4 Treas Bnd 2025  135.38  0.209%  0.363%  5.387%  14.629% 135.10  1.94  8.40  8.24
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