Interpolated Bills

November 10, 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 | <IM| 12/3/2014| 22| 0.06 31328 | 3.0614 | 3.0598
TBILL 01.07.15* |PIBL1214A010 | IM| _ 1/7/2015] 57| 0.16] 1,750.000000] 1.3500 | 11:56:52 AM| 14920 | 16875 | 14971 | 14929
TBILL 02.04.15* |PIBLO314K018 | 3M| _ 2/4/2015] 85| 0.23] 409.501000] 1.3000 | 2:51:30 PM| 1.3494 | 15521 | 1.3705 | 1.3494
TBILL 03.04.15 |PIBL1214C036 | 4M| _ 3/4/2015] 113] 0.31 1.6406 | 1.4565 | 1.4415
TBILL 04.08.15_|PIBL1214D044 | 5M| _ 4/8/2015] 148] 041 17511 | 15640 | 1.5565
TBILL 05.06.15* |PIBLO614KO048 | 6M| _ 5/6/2015] 176] 048] 333.702000] 1.6025 | 1L:17.11AM| 16486 | 18396 | 16500 | 16486
TBILL 06.03.15_|PIBL1214F060 | 7M| _ 6/3/2015] 204] 0.56 1.500000] 16500 | 11.13:53AM| 16500 | 1.8627 | 16691 | 1.6679
TBILL 07.08.15 |PIBL1214G078 | 8M| _ 7/8/2015] 239] 0.66 18915 | 1.6930 | 1.6921
TBILL 08.05.15_|PIBL1214H086 | OM| _ 8/5/2015] 267] 0.73 19146 | 17122 | 1.7114
TBILL 09.02.15 |PIBL12141094 | 10M|  09/2/2015] 295] 0.81 1.9377 | 1.7313 | 1.7308
TBILL 10.07.15_|PIBL1214J100 | 1IM| 10/7/2015] 330] 0.91 1.9665 | 1.7552 | 1.7550
TBILL 11.04.15* |PIBL1214K117 | 1v| 11/4/2015] 358] 0.98] 500.394000] 1.7006 | 1L:13:13AM| 17743 | 19896 | 17743 | 17743




