Interpolated Bills

December 22, 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 | <IM| _ 1/7/2015] 15| 0.04 34735 | 3.4167 | 3.4167
TBILL 02.04.15° |PIBLO314K018 | 1M| _ 2/4/2015] 43| 0.12 24205 | 22500 | 2.2500
TBILL 03.04.15 |PIBL1214C036 | 2M| _ 3/4/2015] 71| 0.20 0.075100] 1.8000 21751 PM| 1.8000 | 24215 | 2.2500 | 2.2500
TBILL 04.08.15° |PIBL1214D044 | 3M| _ 4/8/2015] 106] 0.29 8.543500] 1.8750 21828 PM| 1.8750 | 24227 | 2.2500 | 2.2500
TBILL 05.06.15 |PIBLO614K048 | 5M| _ 5/6/2015] 134] 0.37 0.514200] 2.0000 21933 PM| 2.0000 | 24577 | 2.2885 | 2.2885
TBILL 06.03.15 |PIBL1214F060 | 5M| _ 6/3/2015| 162] 0.45 2.003000] 2.0000 21824 PM| 1.9139 | 24927 | 2.3269 | 2.3269
TBILL 07.08.15° |PIBL1214G078 | 6M| __ 7/8/2015] 197| 0.54 25364 | 23750 | 2.3750
TBILL 08.05.15 |PIBL1214H086 | 8M| _ 8/5/2015] 225 0.62 25563 | 2.3940 | 2.3893
TBILL 09.02.15 |PIBL12141094 oM|  9/2/2015] 253 0.70 25762 | 24131 | 2.4036
TBILL 10.07.15 |PIBL1214J100 | 10M| _10/7/2015] 288] 0.79 26011 | 24369 | 24214
TBILL 11.04.15 |PIBL1214K117 | 11M| _ 11/4/2015] 316] 0.87 26210 | 24560 | 2.4357
TBILL 12.02.15° |PIBL1214L125 Y[ 12/2/2015] 344] 0.95 5.000000] 1.9501 | 10.1537 AM| 1.9501 | 2.6409 | 2.4750 | 2.4500




