Interpolated Bills

December 17, 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 01.07.156 |PIBL1214A010 | <IM| _ 1/7/2015] 20| 0.05] 603.853300] 1.5500 | 3:34:41PM| 1.7486 | 3.3339 | 3.2622 | 3.2607
TBILL 02.04.15° |PIBLO314K018 | M|  2/4/2015] 48] 0.13] 100.700500] 1.6500 | 3:01:01 PM| 2.1718 | 2.3523 | 2.1750 | 2.1713
TBILL 03.04.15° [PIBL1214C036 | 3M| _ 3/4/2015] 76| 0.21] 1,789.507000] 2.2000 | 3:33:13 PM| 2.1769 | 2.3318 | 2.2000 | 2.1769
TBILL 04.08.15 |PIBL1214D044 | 4M| _ 4/8/2015] 111] 0.30 23729 | 2.2673 | 2.2531
TBILL 05.06.15 |PIBL0614K048 | 5M|  5/6/2015] 139] 0.38] _ 220.000000] 2.3750 | 10:33:17 AM| 2.3750 | 2.4057 | 2.3212 | 2.3140
TBILL 06.03.15° [PIBL1214F060 | 6M| _ 6/3/2015] 167| 0.46 1.006000] 1.8252 | 3:55:20 PM| 1.8252 | 2.4386 | 2.3750 | 2.3750
TBILL 07.08.15 |PIBL1214G078 | 7M| _ 7/8/2015] 202] 0.56 24574 | 2.3606 | 2.3596
TBILL 08.05.15 |PIBL1214H086 | 8M| _ 8/5/2015] 230] 0.63 24725 | 2.3490 | 2.3473
TBILL 09.02.15 |PIBL12141094 | OM|  9/2/2015] 258] 0.71 24875 | 2.3375 | 2.3350
TBILL 10.07.15 |PIBL1214J100 | 10M| 10/7/2015] 293] 0.80 25063 | 2.3231 | 2.3195
TBILL 11.04.15 |PIBL1214K117 | 11M| 11/4/2015] 321] 0.88 25214 | 231156 | 2.3072
TBILL 12.02.15° |[PIBL1214L125 |  1Y| 12/2/2015] 349] 0.96]  50.800000] 1.9752 | 2:39:32PM| 2.2949 | 25364 | 2.3000 | 2.2049




