Interpolated Bills
October 02, 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 | <I1M| 10/8/2014] 5| 0.01]  880.000000] 1.1250 | 10:3449 AM| 1.1575 | 3.7255 | 3.7031 | 3.7031
TBILL 11.05.14" |PIBL1213K119 | __1M| _ 11/5/2014] _ 33| 0.09 1.8042 | 1.6250 | 1.6250
TBILL 12.03.14 |PIBLOG14F026 | 2M|  12/3/2014] 61| 0.17 1.7458 | 1.5694 | 1.5694
TBILL 01.07.15" |PIBL1214A010 | _3M| __ 1/7/2015] 96| 0.26 2.500000] 1.4000 2:10:34 PM|_ 14000 | 1.6729 | 1.5000 | 1.5000
TBILL 03.04.15 |PIBL1214C036 | _5M| __ 3/4/2015] 152 0.42 2.500000] 1.5000 2:10:57 PM|_1.5000 | 1.8421 | 1.6538 | 1.6538
TBILL 04.08.15" |PIBL1214D044 | 6M| __ 4/8/2015] 187 0.51 1.0479 | 1.7500 | 1.7500
TBILL 06.03.15 |PIBL1214F060 | _8M| __ 6/3/2015] 243 0.67 2.0376 | 1.8452 | 1.8452
TBILL 07.08.15 |PIBL1214G078 | _OM| __ 7/8/2015] 278] 0.76 2.0936 | 1.9048 | 1.9048
TBILL 08.05.15 |PIBL1214H086 | 10M| __ 8/5/2015] 306 0.84 2.1385 | 1.9524 | 1.9524
TBILL 09.02.15° |PIBL12141094 1Y|  9/2/2015] 334] 0.92 9.210000] 1.7000 2:39:08 PM| 1.7494 | 2.1833 | 2.0000 | 2.0000




