Interpolated Bills

November 13, 2014

'"s:':‘::"t 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 M| 12/3/2014] 19] 0.05]  220.000000] 1.2500 4:03:44 PM| 12500 | 1.6729 | 1.5000 | 1.2500
TBILL 01.07.15 |PIBL1214A010 | _2M| __ 1/7/2015] 54| 0.15 1.701000] 1.5000 | 11:13:39 AM| 1.2695 | 1.6173 | 1.4167 | 1.3056
TBILL 02.04.15° |PIBLO314K018 | 3M| _ 2/4/2015] 82| 0.23]  350.000000] 1.3500 94529 AM| 1.3500 | 15729 | 1.3500 | 1.3500
TBILL 03.04.15 |PIBL1214C036 | 4M| _ 3/4/2015] 110] 0.30 1.6530 | 1.4500 | 1.4500
TBILL 04.08.15 |PIBL1214D044 | 5M| _ 4/8/2015| 145] 0.40 17532 | 15750 | 1.5750
TBILL 05.06.15° |PIBLO614K048 | 6M| _ 5/6/2015| 173] 0.48 2.000000] 1.6500 34054 PM| 1.6500 | 1.8333 | 1.6750 | 1.6750
TBILL 06.03.15 |PIBL1214F060 | 7M| _ 6/3/2015] 201] 055 1.8541 | 1.6942 | 1.6942
TBILL 07.08.15 |PIBL1214G078 | _8M| __ 7/8/2015| 236] 0.65 1.8802 | 1.7183 | 1.7182
TBILL 08.05.15 |PIBL1214H086 | _9M| _ 8/5/2015| 264] 0.73 0.100000] 1.6751 34513 PM| 1.6751 | 1.9010 | 1.7375 | 1.7374
TBILL 09.02.15 |PIBL12141094 | 10M| _ 9/2/2015] 292] 0.80 19218 | 1.7567 | 1.7567
TBILL 10.07.15 |PIBL1214J100 | 11M| _ 10/7/2015] 327] 0.90 1.9479 | 1.7808 | 1.7807
TBILL 11.04.15° |PIBL1214K117 1v[ 11/4/2015] 355] 098] 200.506000] 1.8000 22521 PM| 1.7999 | 1.9687 | 1.8000 | 1.7999




