Interpolated Bills

November 05, 2014

'”Slilr:nr:eem ISIN Tenor| Maturity |Days| YRS | D.Vol (MM) [Last Yield | Traded Time | W.Ave | PDSI-F | PDSI-R1 | PDSI-R2
TBILL 12.03.14* |PIBLO614F026 | 1M| 12/3/2014] 27| 0.07] 1,903.000000] 1.2000 | 3:42:03PM| 1.5179 | 1.6667 | 1.5559 | 15179
TBILL 01.07.15 |PIBL1214A010 | 2M| _ 1/7/2015] 62| 0.7 600.250000] 1.5500 | 2:11.:39PM| 14811 | 15891 | 13721 | 13552
TBILL 02.04.15* |PIBLO314K018 | 3M| _ 2/4/2015] 90| 0.25] 1,040.009000| 1.2275 | 255026 PM| 1.2250 | 15271 | 1.2250 | 1.2250
TBILL 03.04.15 |PIBL1214C036 | 4M| _ 3/4/2015] 118] 0.32 16185 | 1.3480 | 1.3744
TBILL 04.08.15_|PIBL1214D044 | 5M| _ 4/8/2015] 153] 0.42 2.000000] 14250 | 2:48:39 PM| 14250 | 1.7328 | 15019 | 1.5611
TBILL 05.06.15* |PIBLO614KO048 | 6M| _ 5/6/2015] 181] 0.50] 2,597.748000] 1.6025 | 3:40.58 PM| 16247 | 18242 | 16249 | 17105
TBILL 06.03.15_|PIBL1214F060 | 7M| _ 6/3/2015] 209] 057 1.8439 | 1.6480 | 1.7059
TBILL 07.08.15 |PIBL1214G078 | 8M| _ 7/8/2015] 244] 0.67 1.8685 | 1.6769 | 1.7002
TBILL 08.05.15_|PIBL1214H086 | OM| _ 8/5/2015] 272] 0.75 1.8881 | 1.7000 | 1.6956
TBILL 09.02.15 |PIBL12141094 | 10M| _ 9/2/2015] 300] 0.82 1.9078 | 1.7230 | 1.6910
TBILL 10.07.15_|PIBL1214J100 | 1IM| 10/7/2015] 335] 0.92 1.9324 | 1.7519 | 1.6853
TBILL 11.04.15* |PIBL1214K117 | 1v| 11/4/2015] 363] 1.00]  53.833667] 1.6781 | 3:59:02PM| 16807 | 19521 | 17750 | 16807




