Interpolated Bills

September 25, 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] 12| 0.03] 498.500000] 11000 | 2:28:07PM| 1.1734 | 33771 | 3.3301 | 3.3301
TBILL 11.05.14" |PIBL1213K119 | M| _11/5/2014] 40| 0.11] _ 13.000000] 1.1250 | 10:20:24 AM| 11250 | 1.7915 | 1.6250 | 1.6250
TBILL 12.03.14 |PIBLO614F026 | 2M|  12/3/2014] 68| 0.19]  14.501000] 1.2000 | 3:17:54 PM| 1.1785 | 1.7388 | 1.5610 | 1.5610
TBILL 01.07.15" |PIBL1214A010 | 3M| _ 1/7/2015] 103 0.28] 1,570.170000] 1.3000 | 11:58:02AM| 1.4809 | 16729 | 1.4809 | 1.4809
TBILL 03.04.15 _|PIBL1214C036 | 5M| __ 3/4/2015] 159] 0.4 1552676 1.2500 | 3:45:06 PM| 1.2575 | 1.8357 | 1.6465 | 1.6465
TBILL 04.08.15" |PIBL1214D044 | 6M| _ 4/8/2015] 194| 0.53 19375 | 1.7500 | 1.7500
TBILL 06.03.15 |PIBL1214F060 | OM| _ 6/3/2015] 250] 0.69 0.728000] 2.5000 | 9:53:28 AM| 2.5000 | 2.0319 | 1.8452 | 1.8452
TBILL 07.08.15_|PIBL1214G078 | 10M| _ 7/8/2015] 285| 0.78 2.0010 | 19048 | 1.9048
TBILL 08.05.15 |PIBL1214H086 | 11M| _ 8/5/2015] 313] 0.86 4.900000] 17300 | 2:51:46PM| 1.7286 | 2.1382 | 19524 | 19524
TBILL 09.02.15"_|PIBL12141094 1v[ o/2/2015] 341] 094  10.800000] 1.7275 | 2:45:49 PM| 15623 | 2.1854 | 2.0000 | 2.0000




