Interpolated Bills
October 24, 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] 9] 0.02] _ 10.000000] 1.1500 | 10:46:13AM| 1.1500 | 3.4768 | 3.4444 | 3.4444
TBILL 12.03.14* |PIBLO614F026 | 1M|  12/3/2014] 37| 0.10 1.6458 | 1.5000 | 1.5000
TBILL 01.07.15* |PIBLL214A010 | _3M| _ 1/7/2015] 72| 0.20] 1,246.984000] 1.2150 | 11:30:18 AM| 1.2154 | 13958 | 1.2154 | 12154
TBILL 03.04.15 |PIBL1214C036 | 4M| _ 3/4/2015| 128| 0.35 15753 | 1.3905 | 1.3905
TBILL 04.08.15* |PIBL1214D044 | 6M| __ 4/8/2015| 163| 0.45 1.6875 | 15000 | 1.5000
TBILL 06.03.15 |PIBL1214F060 | _7M| __ 6/3/2015] 219] 0.60 17484 | 15615 | 15615
TBILL 07.08.15 |PIBL1214G078 | 9M| __ 7/8/2015| 254 0.70 1.7865 | 1.6000 | 1.6000
TBILL 08.05.15 |PIBL1214H086 | 9M| _ 8/5/2015] 282| 0.77]  220.000000] 1.6750 | 11:5351AM| 16750 | 18169 | 16308 | 1.6308
TBILL 09.02.15 |PIBL12141094 | 10M| _ 9/2/2015| 310| 0.85 1.8473 | 16615 | 1.6615
TBILL 10.07.15* |PIBL1214J100 1Y|  10/7/2015] 345 0.95 1.8854 | 1.7000 | 1.7000




