Interpolated Bills

November 21, 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] 9] 0.02]| 434.340548] 1.1500 | 35029 PM| 1.2118 | 3.5682 | 3.4884 | 3.4884
TBILL 01.07.15" |PIBL1214A010 | 1M| _ 1/7/2015] 44| 0.12] 943.254000] 1.1800 | 11:05:39 AM| 1.2499 | 1.6792 | 1.2499 | 1.2499
TBILL 02.04.15 |PIBL0314K018 | M| 2/4/2015] 72| 0.20 1.000000] 1.3220 | 11:17:18 AM| 1.3220 | 1.6771 | 1.3749 | 1.3749
TBILL 03.04.15" |PIBL1214C036 | 3M| _ 3/4/2015] 100| 0.27 16750 | 1.5000 | 1.5000
TBILL 04.08.15 |PIBL1214D044 | 5M| _ 4/8/2015] 135] 0.37 17672 | 15962 | 1.5962
TBILL 05.06.15 |PIBLO614K048 | 5M| _ 5/6/2015] 163] 0.45 5.000000] 1.6500 | 11:11:08 AM| 1.6500 | 1.8409 | 1.6731 | 1.6731
TBILL 06.03.15" |PIBL1214F060 | 6M| _ 6/3/2015] 191] 052 19146 | 1.7500 | 1.7500
TBILL 07.08.15 |PIBL1214G078 | 8M| _ 7/8/2015] 226 0.62 1.0705 | 1.8068 | 1.8068
TBILL 08.05.15 |PIBL1214H086 | _9M| _ 8/5/2015] 254] 0.70 20152 | 1.8523 | 1.8523
TBILL 09.02.15 |PIBL12141094 oM[ 9/2/2015] 282 0.77 20598 | 1.8977 | 1.8977
TBILL 10.07.15 |PIBL1214J100 | 11M| 10/7/2015] 317] 0.87 51157 | 1.9545 | 1.9545
TBILL 11.04.15" |PIBL1214K117 | 1Y|  11/4/2015] 345 0.95 3.540000] 1.7000 | 11:51:43 AM| 1.7000 | 2.1604 | 2.0000 | 2.0000




