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Coupon Range
Type % Bonds Benchmark Category Avg Fund Weight ﬂ Benchmark Weight v Category Avg Weight
0% 0.00 - 346 |7
0% to 4% 76.70 - 76.51 ) N
4% to 6% 23.30 - 16.71 ——
6% to 8% 0.00 - 3.29 ]
8% to 10% 0.00 - 003 T
10% to 12% 0.00 = 000 T
More than 12% 0.00 = 000 T
AN/ /2015 0 0 20 30 40 50 60 70 80
Sector data Is calculated only using the long position holdings of the portfolio. -
Asset Allocation TLT Holdings
% o %  Bench- cat
Type Net short  Llong  mark RN Top 1 Al
* Cash 0.55 - 0.55 - -14.08 op ssuers op 0
US Stock 0.00 - 0.00 - 0.01
e as of 13-Jan-2015 Custom Columns -
* Non US Stock 0.00 - 0.00 — 0.00
* Bond 99.45 - 99.45 — 114.07
* Other 0.00 - o000 — 000 | Holding ISIN Weight (%) Market Value Coupon (%) Maturity Bz
As of 01/13/2015
TREASURY BOND
Treasu
Last Price m easuy US912810Q249 1151 $802,381,593 313 Feb 15,2043
Dividend *
n TREASURY BOND
Yield * [ = —
US912810RC45 951 $662,896,385 363 Aug 15,2043
Dividend Payments * 12 —
TREASURY BOND
% (20LD) US912810RG58 768 $535,592,043 338 May 15,2044
Gs 535,5 May 15,
Volatility * 10.6 % — Treasuy ? o e
*
S&P 500 Volatility 11.2 % T
: Treasu
S&P 500 Correlation * -0.46 m . US912810RE01 646 $450,272,115 363 Feb 15,2044
———
TREASURY BOND
Net Assets (Million) $5,598 B= o
e US912810QX90 624 $435,181917 275 Aug 15,2042
—

First Data

Jul 22, 2002

erly / Annual Total Returns

Q1 Q2
+5.48 %
+7.64 %
-2.40 %
-7.03 %
-1.45%
+0.24 %
-10.95 %
+3.80 %
+0.62 %
-4.80 %
+1.58 %
+5.66 %
+1.10 %

KEY FACTS

Net Assets $7,012,725,305
as of 14-Jan-2015

Inception Date Jul 22, 2002
Exchange NYSE Arca
Asset Class Fixed Income

Benchmark Index Barclays U.S. 20+ Year

Treasury Bond Index

Index Ticker LT11TRUU
Fund Credit Rating - S&P [i] AAf
Shares Outstanding 52,700,000
Number of Holdings 29
as of 13-Jan-2015

CUsIP 464287432
Closing Price [i] 132.82
as of 14-Jan-2015

20 Day Avg. Volume [i] 2,716,454
Premium/Discount [i] 0.21%
as of 14-Jan-2015

Options Available Yes

Quarterly / Annual Dividends

Q3

PORTFOLIO CHARACTERISTICS

Equity Beta [i]
as of 31-Dec-2014

Standard Deviation (3y) [i]
as of 31-Dec-2014

12m Trailing Yield [i]
as of 13-Jan-2015

Distribution Yield [i]
as of 13-Jan-2015

30 Day SEC Yield [i]
as of 13-Jan-2015

Weighted Avg Coupon [i]
as of 13-Jan-2015

Weighted Average Life [i]
as of 13-Jan-2015

Effective Duration [i]
as of 13-Jan-2015

Weighted Avg YTM [i]
as of 13-Jan-2015

-0.02

11.02%

2.54%

2.48%

2.38%

3.51%

27.02 yrs

17.87 yrs

2.42%




Growth of 10,000 TLT Monthly Total Returns (including all dividends): Jan-13 - Jan-15
4 :

® TLT (Price) * TLT (NAV) ® SPY (Price) SPY (NAV) ® Long Government (Price) ® Long Government (NAV) * Long Government (Gross)
24K
18K
12K
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Investment Objective and Strategy
History 2004 2005 2006 2007 2008 2009 2010 2011 2012 2013 2014 The investment seeks to track the investment results of an index composed of U.S. Treasury
. bonds with remaining maturities greater than twenty years. The fund generally invests at
TLT (Price) 8.55 8.56 0.84 10.23 33.92 -21.80 9.05 33.96 2.63 -13.37 27.30 least 90% of its assets in the bonds of the underlying index and at least 95% of its assets in
TLT (NAV) 8.88 8.44 0.83 10.15 33.76 -21.53 g.25 33.60 3.25 -13.91 27.35 U.S. government bonds. It seeks to track the investment results of the Barclays U.S. 20+
lays US S Year Treasury Bond Index (the "underlying index"), which measures the performance of
(B;r:::::)ya US Agg Bond TR USD 4.34 2.43 4.33 6.97 5.24 5.93 6.54 7.84 4.21 -2.02 5.97 public obligations of the U.S. Treasury that have a remaining maturity of 20 or more years.
Long Government (Price) 8.55 8.56 1.76 10.29 28.82 -16.30 9.23 31.45 2.90 -11.92 24.36 b
Long Government (NAV) 8.88 8.44 1.74 10.18 28.81 -16.11 10.14 29.33 3.25 -11.61 24.45 [xed I come Sy ity | xedTincome Style History
Figh Year style % Bonds
2015 ] 99.45
- Med 2014 m 99.40
Bond Statistics Management and Contact Information TLT 2013 = 0027
Fund I tion Dat 07/22/2002 o =2 = =72
un nception ate _ 2011 | 99.28
Detalil Value Name of Issuer iShares - Mo.c = |
) ) Investment Advisor BlackRock Fund Advisors VOIat“'ty Measures TLT
*
Average Effective Duration (Years) 17.05 | agarese e N s Wi
Boulevard, Suite 1405, USA 3-Year | 5-Year 10-Year | 15-Year
Average Effective Maturity (Years)* - Phone 800-474-2737 Standard
Website www . ishares.com 3-Year Trailing Deviation Return Sharpe Ratio Sortino Ratio
Average Credit Quality AA T 11.02 4.22 0.42 0.71
owners THT Barclays US A 2.66 2.66 0.98 1.62
. arclays ag : f . d
* i > wnershi istor
Average Weighted Coupon 3.59 Current Ownership [ & Ownership History Bond TR USD
- T e | C GL 10.06 3.81 0.43 0.71
i L  Institutions 6,180.72 ategory: . . . 5
Average Weighted Price 122.36 | .. RS
12/31/2014
As of 09/30/2014, *As of 01/13/2015
. . . ) _ i Credit Quality
Morningstar Risk & Rating Statistics TLT e
Sector weightings TLT Type % Bonds Benchmark Category Avg
AAA 98.89 = 94.07
12/31/2014 3-Year 5-Year 10-Year
AA 0.00 = 2.12
X Fixed-Income Sectors
Morningstar Return A 0.00 - 0.63
Type % Bonds BBB 0.00 — 0.31
TLT Above Average Above Average Above Average K covernment 29.45 8 Yoo _ Y
Morningstar Risk U.S. Treasury gg._as B 0.00 = 0.21
. Below B 0.00 - 2.33
TLT Above Average Above Average Above Average e es=unainfiationy OO0
Protected Not Rated 111 = 0.00
Morningstar Rating U.S. Agency 0.00 As of 09/30/2014
Credit Quality Is calculated only using the long position holdings of the portfolio.
LT *X K XK *xx Non-U.S. Government 0.00
Other Government Related 0.00 Fees and Expenses TLT
# of Funds in Category 9 9 2
Net Expense Ratio: Prospectus 0.15%
Rating, risk, and return values are relative to each fund's Morningstar Category. Click here to see our E Corporate 0.55 Net Expense Ratio: Category Average 0.15%
methodology. Gross Expense Ratio: Prospectus 07/01/2014 0.15%

Top 10 Country Breakdown TLT

% Bonds

United States 100.00 Ficha realizada con documentacion publica de www.etfreplay.com y www.morningstar.com




