Interpolated Bills

December 19, 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 01.07.15 |PIBL1214A010 | <iM| _ 1/7/2015] 16| 0.04 34442 | 3.3895 | 3.3895
TBILL 02.04.15° |PIBLO314K018 | M|  2/4/2015] 44| 0.12]  30.045000] 1.6525 | 11:50:14AM| 1.6525 | 2.4068 | 2.2500 | 2.2500
TBILL 03.04.15 |PIBL1214C036 | M| _ 3/4/2015] 72| 0.20] 205.717000] 2.0000 | 3:49:43 PM 24048 | 2.2500 | 2.2500
TBILL 04.08.15° |PIBL1214D044 | 3M| _ 4/8/2015] 107] 0.29 24023 | 2.2500 | 2.2500
TBILL 05.06.15 |PIBLO614K048 | 5M|  5/6/2015] 135] 0.37 24408 | 2.2885 | 2.2885
TBILL 06.03.15 |PIBL1214F060 | 5M|  6/3/2015] 163] 0.45 2.000000] 1.8750 | 11:52:10 AM 24792 | 2.3269 | 2.3269
TBILL 07.08.15° |PIBL1214G078 | 6M| _ 7/8/2015] 198] 0.54 25273 | 2.3750 | 2.3750
TBILL 08.05.15 |PIBL1214H086 | 8M| _ 8/5/2015] 226] 0.62 25442 | 2.3893 | 2.3798
TBILL 09.02.15 |PIBL12141094 | OM|  9/2/2015] 254] 0.70 25611 | 2.4036 | 2.3845
TBILL 10.07.15 |PIBL1214J100 | 10M| 10/7/2015] 289] 0.79 25821 | 24214 | 2.3905
TBILL 11.04.15 |PIBL1214K117 | 11M| _11/4/2015] 317] 0.87]  4.100000] 2.2500 | 10:45:57 AM 250900 | 2.4357 | 2.3952
TBILL 12.02.15° |[PIBL1214L125 |  1Y] 12/2/2015] 345 0.95 6.185240] 1.9500 | 11:12:15AM| 1.9492 | 2.6159 | 2.4500 | 2.4000




