Interpolated Bills

November 28, 2014

'"s:l':r:‘ee"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 | <1M| 12/3/2014] 2| 0.01 3.9351 | 3.9306 | 3.9250
TBILL 01.07.15° |PIBL1214A010 | M| _ 1/7/2015] 37| 0.10] 271.129000] 1.3000 | 3:03:32PM| 1.3000 | 1.6625 | 1.5000 | 1.3000
TBILL 02.04.15 |PIBLO314K018 | M|  2/4/2015] 65| 0.18 0.501000[ 1.4000 | 11:23:40 AM| 1.4000 | 1.6636 | 1.5000 | 1.4000
TBILL 03.04.15° |PIBL1214C036 | 3M| _ 3/4/2015] 93] 0.26 1.6646 | 1.5000 | 1.5000
TBILL 04.08.15 |PIBL1214D044 | 4M| _ 4/8/2015] 128] 0.35 1.7608 | 1.5962 | 1.5962
TBILL 05.06.15 |PIBLO614K048 | 5M|  5/6/2015] 156] 0.43 1.8377 | 1.6731 | 1.6731
TBILL 06.03.15° |PIBL1214F060 | 6M| _ 6/3/2015] 184] 0.51 1.9146 | 1.7500 | 1.7500
TBILL 07.08.15 |PIBL1214G078 | 7M| _ 7/8/2015] 219] 0.60 19700 | 1.8068 | 1.8068
TBILL 08.05.15 |PIBL1214H086 | 8M| _ 8/5/2015] 247] 0.68 2.0160 | 1.8523 | 1.8523
TBILL 09.02.15 |PIBL12141094 | OM|  9/2/2015] 275] 0.76 20611 | 1.8977 | 1.8977
TBILL 10.07.15 |PIBL1214J100 | 10M| 10/7/2015] 310] 0.85 21174 | 1.9545 | 1.9545
TBILL 11.04.15° [PIBL1214K117 |  1Y] 11/4/2015] 338] 0.93 21625 | 2.0000 | 2.0000




