Interpolated Bills

September 18, 2014

insument 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 | <IM| 10/8/2014] 19| 0.05|  440.000000] 1.5500 | 12:16:51 PM| 1.5500 | 3.0764 | 3.0022 | 2.9684
TBILL 11.05.14" |PIBL1213K119 | 1M| _11/5/2014] 47| 0.13] _ 53.000000] 1.3750 | 11:26:51 AM| 1.3637 | 16396 | 1.4500 | 1.3637
TBILL 12.03.14" |PIBLO614F026 | 3M|  12/3/2014] 75| 0.21] 1560.562000] 1.2350 | 3:03:39 PM| 1.2233 | 15333 | 1.2178 | 1.2233
TBILL01.07.15 |PIBL1214A010 | _ 4M| _ 1/7/2015] 110] 0.30] _ 970.000000] 1.6500 | 3:18:34PM| 1.6500 | 1.6535 | 1.3840 | 1.3874
TBILL 03.04.15" |PIBL1214C036 | 6M| __ 3/4/2015] 166] 0.46]  20.420000] 1.5000 | 10:56:55 AM| 1.5000 | 1.8458 | 1.6500 | 1.6500
TBILL 04.08.15 |PIBL1214D044 | 7M| _ 4/8/2015] 201| 0.55 1.8831 | 1.6885 | 1.6885
TBILL 06.03.15 |PIBL1214F060 | OM| _ 6/3/2015] 257] 0.71 19427 | 1.7500 | 1.7500
TBILL 07.08.15_|PIBL1214G078 | 10M| _ 7/8/2015] 292] 0.80 1.416000] 1.6750 | 0:42:40 AM| 1.6750 | 1.9800 | 1.7885 | 1.7885
TBILL 08.05.15 |PIBL1214H086 | 11M| _ 8/5/2015] 320] 0.88 8.600000] 1.7255 | 3:13:42PM| 17250 | 2.0098 | 1.8192 | 18192
TBILL 09.02.15"_|PIBL12141094 1v[_ o/2/2015] 348 0.96 1.236600] 1.7250 | 3:58:30PM| 1.7250 | 2.0896 | 1.8500 | 1.8500




