Interpolated Bills

November 12, 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 12.03.14* |PIBLO614F026 | 1M| 12/3/2014] 20| 0.05 16771 | 15000 | 1.5000
TBILL 01.07.15 |PIBL1214A010 | 1IM| _ 1/7/2015] 55| 0.15 16215 | 14444 | 14275
TBILL 02.04.15* |PIBLO314K018 | 3M| _ 2/4/2015] 83| 0.23]  382.330000] 1.3750 3:15:15PM| 1.3695 | 15771 | 1.4000 | 1.3695
TBILL 03.04.15 |PIBL1214C036 | 4M| _ 3/4/2015| 111] 0.30 16579 | 14846 | 15327
TBILL 04.08.15 |PIBL1214D044 | 5M| _ 4/8/2015| 146| 0.40 1.7588 | 15904 | 1.7368
TBILL 05.06.15* |PIBLOG14K048 | 6M| _ 5/6/2015| 174] 0.48 1.8396 | 1.6750 | 1.9000
TBILL 06.03.15 |PIBL1214F060 | 7M| __ 6/3/2015] 202| 0.55 1.8601 | 1.6942 | 1.8846
TBILL 07.08.15 |PIBL1214G078 | 8M| __ 7/8/2015| 237| 0.65 18857 | 17183 | 1.8654
TBILL 08.05.15 |PIBL1214H086 | 9M| __ 8/5/2015] 265 0.73 1.9062 | 1.7375 | 1.8500
TBILL 09.02.15 |PIBL12141094 | 10M| __ 9/2/2015| 293| 0.80 19268 | 1.7567 | 1.8346
TBILL 10.07.15 |PIBL1214J100 | 11M|  10/7/2015] 328] 0.90 19524 | 1.7808 | 1.8154
TBILL 11.04.15* |PIBLL214K117 1Y| 11/4/2015] 356] 0.98 1.402000] 1.7250 31951 PM| 1.7250 | 19729 | 1.8000 | 1.8000




