Interpolated Bills
October 22, 2014

'”Slilr:nr:eem ISIN Tenor| Maturity |Days| YRS | D.Vol (MM) |Last Yield | Traded Time | W.Ave | PDSI-F | PDSI-RL | PDSI-R2
TBILL 11.05.14 |PIBL1213K119 | <IM| 11/5/2014] 13| 0.04 3.2956 | 3.2500 | 3.2500
TBILL 12.03.14* |PIBLOG14F026 | 1M|  12/3/2014] 41| 0.11 1.6521 | 1.5000 | 1.5000
TBILL 01.07.15* |PIBL1214A010 | 3M| __ 1/7/2015] 76| 0.21 14312 | 1.2500 | 1.2500
TBILL 03.04.15 |PIBL1214C036 | 5M| __ 3/4/2015| 132| 0.36 15927 | 1.4038 | 1.4038
TBILL 04.08.15* |PIBL1214D044 | 6M| _ 4/8/2015| 167| 0.46 0.583469] 1.9020 9:28:20 AM| 1.9020 | 1.6937 | 1.5000 | 1.5000
TBILL 06.03.15 |PIBL1214F060 | 8M| _ 6/3/2015| 223| 0.61 17527 | 15615 | 15615
TBILL 07.08.15 |PIBL1214G078 | 9M| __ 7/8/2015| 258 0.71 1.7895 | 1.6000 | 1.6000
TBILL 08.05.15 |PIBL1214H086 | 10M| __ 8/5/2015| 286 0.79 1.8100 | 1.6308 | 1.6308
TBILL 09.02.15 |PIBL12141094 | 11M| _ 9/2/2015| 314] 0.86 1.8485 | 1.6615 | 1.6615
TBILL 10.07.15* |PIBL1214J100 1Y|  10/7/2015] 349 0.96 0.505950| 1.6750 251:43PM| 1.6750 | 1.8854 | 1.7000 | 1.7000




