Interpolated Bills

November 18, 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 | <IM| 12/3/2014] 14| 0.04] 381.000000] 1.2000 | 102421 AM| 1.2971 | 3.3678 | 3.3229 | 3.3229
TBILL 01.07.15° |PIBL1214A010 | 1M| __ 1/7/2015| 49] 0.13 4.692000] 2.0000 2:25:16 PM| 2.0000 | 1.6659 | 1.5000 | 1.5000
TBILL 02.04.15 |PIBLO314K018 | 2M| _ 2/4/2015| 77| 0.21 5.000000] 1.3200 2:5029 PM| 1.3200 | 1.5966 | 14375 | 1.4375
TBILL 03.04.15° |PIBL1214C036 | 3M| _ 3/4/2015| 105] 0.29 15273 | 1.3750 | 1.3750
TBILL 04.08.15 |PIBL1214D044 | 5M| _ 4/8/2015] 140] 0.38 16278 | 14712 | 14712
TBILL 05.06.15 |PIBLO614K048 | 5M| _ 5/6/2015| 168] 0.46 17082 | 15481 | 1.5481
TBILL 06.03.15° |PIBL1214F060 | 6M| _ 6/3/2015] 196] 0.54 3.000000] 1.7000 31717 PM| 1.7000 | 1.7886 | 1.6250 | 1.6250
TBILL 07.08.15 |PIBL1214G078 | 8M| __ 7/8/2015] 231] 0.63 1.8290 | 1.6648 | 1.6648
TBILL 08.05.15 |PIBL1214H086 | 9M| _ 8/5/2015] 259] 0.71 10.000000] 1.6850 | 115455 AM| 1.6850 | 1.8630 | 1.6966 | 1.6966
TBILL 09.02.15 |PIBL12141094 | 10M| _ 9/2/2015] 287 0.79 1.8961 | 1.7284 | 1.7284
TBILL 10.07.15 |PIBL1214J100 | 11M|  10/7/2015] 322| 0.88 1.9374 | 1.7682 | 1.7682
TBILL 11.04.15° |PIBL1214K117 Y[ 11/4/2015] 350] 0.96 1.9705 | 1.8000 | 1.8000




