Interpolated Bills

December 09, 2014

'"s:':‘::"t ISIN Tenor| Maturity |Days| YRS | D.Vol (MM) |Last Yield| Traded Time | W.Ave | PDSI-F | PDSI-R1 | PDSI-R2
TBILL 01.07.15° |PIBL1214A010 | 1M| _ 1/7/2015] 28] 0.08] _ 67.000000] 1.4000 | 11:12:34 AM| 1.4119 | 1.8896 | 1.4119 | 1.4119
TBILL 02.04.15 |PIBLO314K018 | 2M| _ 2/4/2015] 56| 0.15] _ 99.000000] 2.0000 | 11:20:44 AM| 2.0000 | 1.8562 | 15310 | 15516
TBILL 03.04.15° |PIBL1214C036 | 3M| _ 3/4/2015] 84] 0.23] 151.400000] 1.7000 3:0623 PM| 1.6913 | 1.8229 | 1.6500 | 1.6913
TBILL 04.08.15 |PIBL1214D044 | 4M| _ 4/8/2015] 119] 0.33 1.000000] 1.8000 2:41:15 PM| 1.8000 | 1.9391 | 1.7654 | 1.7908
TBILL 05.06.15 |PIBLO614K048 | 5M| _ 5/6/2015] 147| 0.40 2.0320 | 1.8577 | 1.8704
TBILL 06.03.15° |PIBL1214F080 | _ 6M| _ 6/3/2015] 175] 0.48]  50.000000] 1.9500 | 10:28:56 AM| 1.9500 | 2.1250 | 1.9500 | 1.9500
TBILL 07.08.15 |PIBL1214G078 | 7M| __ 7/8/2015] 210] 058 21575 | 1.9788 | 2.0041
TBILL 08.05.15 |PIBL1214H086 | 8M| _ 8/5/2015| 238] 0.65 21834 | 20019 | 2.0474
TBILL 09.02.15 |PIBL12141094 oM|  9/2/2015] 266] 0.73 22094 | 2.0250 | 2.0907
TBILL 10.07.15 |PIBL1214J100 | 10M| _ 10/7/2015] 301] 0.83 1.012000] 2.0000 31128 PM| 2.0000 | 220419 | 2.0538 | 2.1447
TBILL 11.04.15 |PIBL1214K117 | 11M| _ 11/4/2015] 329] 0.90 22678 | 2.0769 | 2.1880
TBILL 12.02.15° |PIBL1214L125 1v[ 12/2/2015] 357] 098]  36.562000] 1.8755 35415 PM| 1.8755 | 2.2938 | 21000 | 2.2313




