Interpolated Bills

September 22, 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] 15| 0.04] _ 495.000000] 1.0200 3:37:31 PM| 1.0773 | 3.2139 | 3.1500 | 3.1500
TBILL 11.05.14" |PIBL1213K119 | __1M| _ 11/5/2014] _ 43| 0.12] __ 40.000000] 1.3500 2:20:01 PM|_ 1.3500 | 1.6417 | 1.4500 | 1.4500
TBILL 12.03.14 |PIBLOG14F026 | _2M|  12/3/2014] 71| 0.20 15954 | 1.4056 | 1.4056
TBILL 01.07.15° |PIBL1214A010 | _3M| __ 1/7/2015] 106] 0.29 15375 | 1.3500 | 1.3500
TBILL 03.04.15 |PIBL1214C036 | 5M| __ 3/4/2015| 162] 0.45 1.7298 | 1.5346 | 1.5346
TBILL 04.08.15" |PIBL1214D044 | _6M| __ 4/8/2015] 197 0.54 1.8500 | 1.6500 | 1.6500
TBILL 06.03.15 |PIBL1214F060 | _O9M| __ 6/3/2015] 253| 0.70 1.0246 | 1.7262 | 1.7262
TBILL 07.08.15 |PIBL1214G078 | 10M| __ 7/8/2015| 288] 0.79 19712 | 1.7738 | 1.7738
TBILL 08.05.15 |PIBL1214H086 | 11M| __ 8/5/2015] 316] 0.87 2.0085 | 1.8119 | 1.8119
TBILL 09.02.15° |PIBL12141094 Y| 9/2/2015| 344] 0.95] _ 22.000000] 1.7500 3:10:54 PM| 1.7023 | 2.0458 | 1.8500 | 1.8500




