Interpolated Bills

September 16, 2014

'“S:::::“t ISIN Tenor| Maturity |Days| YRS | D.Vol (MM) [Last Yield| Traded Time | W.Ave | PDSI-F | PDSI-R1 | PDSI-R2
TBILL 10.08.14 |PIBL1213J102 | <1M| 10/8/2014] 21| 0.06] _ 800.000000] 1.5500 3:56:23 PM| 1.3812 | 3.0113 | 2.9375 | 2.9519
TBILL 11.05.14" |PIBL1213K119 | __1M| _ 11/5/2014] 49| 0.13] 1,255.000000] 1.3500 4:02:31 PM|_1.4845 | 1.6271 | 1.4500 | 1.4845
TBILL 12.03.14" |PIBLOG14F026 | 3M|  12/3/2014] 77| 0.21]  133.424452] 1.2025 2:26:54 PM|_1.2025 | 1.5437 | 1.3500 | 1.2025
TBILL 01.07.15_|PIBL1214A010 | _4M| __ 1/7/2015] 112] 0.31] 1,229.459300] 1.3000 3:20:01 PM| 1.2981 | 1.6174 | 1.4269 | 1.3025
TBILL 03.04.15" |PIBL1214C036 | _ 6M| __ 3/4/2015] 168 0.46] 1,002.252000] 1.4500 3:20:44 PM| 14626 | 1.7354 | 1.5500 | 1.4626
TBILL 04.08.15 |PIBL1214D044 | 7M| __ 4/8/2015] 203| 0.56] _ 600.000000] 1.8000 3:17:05PM| 1.7125 | 1.7755 | 1.5885 | 1.5179
TBILL 06.03.15 |PIBL1214F060 | _OM| __ 6/3/2015] 259 0.71 0.500000] 1.6250 | 112423 AM| 1.6250 | 1.8396 | 1.6500 | 1.6063
TBILL 07.08.15 |PIBL1214G078 | 10M| __ 7/8/2015] 294| 0.81 1.8796 | 1.6885 | 1.6616
TBILL 08.05.15 |PIBL1214H086 | 11M| __ 8/5/2015] 322| 0.88 4.000000] 1.7255 2:28:35 PM| 1.7255 | 1.9117 | 1.7192 | 1.7058
TBILL 09.02.15° |PIBL12141094 Y] 9/2/2015] 350] 0.96 1.9437 | 1.7500 | 1.7500




