Interpolated Bills
October 07, 2014

'“S:::::“t ISIN Tenor| Maturity |Days| YRS | D.Vol (MM) [Last Yield| Traded Time | W.Ave | PDSI-F | PDSI-R1 | PDSI-R2
TBILL 11.05.14" |PIBL1213K119 | 1M|  11/5/2014] 28| 0.08] _ 743.536000] 1.0500 3:53:01 PM| 1.0636 | 1.7937 | 1.6250 | 1.0636
TBILL 12.03.14 |PIBLOG14F026 | 2M|  12/3/2014] 56| 0.15 2.000000] 1.2000 | 11:56:45 AM| 1.2000 | 1.7381 | 1.5694 | 1.0728
TBILL 01.07.15" |PIBL1214A010 | 3M| __ 1/7/2015] 91| 0.25] 2,247.820000] 1.1750 3:32:38 PM| 1.0843 | 1.6687 | 1.5000 | 1.0843
TBILL 03.04.15 |PIBL1214C036 | 5M| __ 3/4/2015] 147| 0.40] 2,017.961000] 1.5000 3:21:27 PM| 14752 | 1.8354 | 1.6538 | 1.4940
TBILL 04.08.15° |PIBL1214D044 | _6M| _ 4/8/2015| 182] 0.50 1.9396 | 1.7500 | 1.7500
TBILL 06.03.15 |PIBL1214F060 | _8M| __ 6/3/2015] 238 0.65 2.0293 | 1.8452 | 1.8452
TBILL 07.08.15 |PIBL1214G078 | _OM| __ 7/8/2015] 273] 0.75 2.0853 | 1.9048 | 1.9048
TBILL 08.05.15 |PIBL1214H086 | 10M| __ 8/5/2015] 301] 0.83 0.102591] 1.7250 | 11:4656 AM| 1.7250 | 2.1302 | 1.9524 | 1.9524
TBILL 09.02.15° |PIBL12141094 Y| 9/2/2015] 329] 0.90 21750 | 2.0000 | 2.0000




