Interpolated Bills

September 30, 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 | <IM|  10/8/2014] 7| 0.02 3.6312 | 35813 | 3.5812
TBILL 11.05.14" |PIBL1213K119 | __1M| _ 11/5/2014] _ 35| 0.10] _ 552.000000] 1.1750 3:07:02PM| 1.6266 | 1.9104 | 1.6275 | 1.6266
TBILL 12.03.14 |PIBLOG14F026 | 2M|  12/3/2014] 63| 0.17 0.500000] 1.2000 2:33:01 PM| 1.2000 | 1.8215 | 1.5819 | 1.5703
TBILL 01.07.15" |PIBL1214A010 | _3M| __ 1/7/2015] 98] 0.27 1.7104 | 1.5250 | 1.5000
TBILL 03.04.15 |PIBL1214C036 | 5M| _ 3/4/2015| 154] 0.42 1.8566 | 1.6635 | 1.6538
TBILL 04.08.15" |PIBL1214D044 | _6M| __ 4/8/2015] 189 0.52 1.0479 | 1.7500 | 1.7500
TBILL 06.03.15 |PIBL1214F060 | _8M| __ 6/3/2015] 245 0.67 0.100000] 1.6250 | 11:4023 AM| 1.6250 | 2.0336 | 1.8452 | 1.7402
TBILL 07.08.15 |PIBL1214G078 | _9M| __ 7/8/2015] 280 0.77 2.0872 | 1.9048 | 1.7340
TBILL 08.05.15 |PIBL1214H086 | 10M| __ 8/5/2015 308 0.85 4.000000] 1.7300 | 1053:17 AM| 1.7300 | 2.1300 | 1.9524 | 1.7291
TBILL 09.02.15° |PIBL12141094 Y| 9/2/2015| 336] 0.92] _ 78.528000] 1.7000 3:12:05 PM| 1.7242 | 21729 | 2.0000 | 1.7242




