Interpolated Bills

December 23, 2014

'"s:l':r:‘ee"t ISIN Tenor| Maturity |Days| YRS | D.Vol (MM) |Last Yield| Traded Time | W.Ave | PDS-F | PDSI-R1 | PDSI-R2
TBILL 01.07.156 |PIBL1214A010 | <IM| _ 1/7/2015] 9| 0.02]  28.002000] 2.1500 | 3:40:40 PM| 2.1500 | 3.6763 | 3.6389 | 3.6389
TBILL 02.04.15° |PIBLO314K018 | M|  2/4/2015] 37| 0.10]  39.850200] 1.8000 | 35057 PM| 2.4437 | 25432 | 2.3750 | 2.3750
TBILL 03.04.15 |PIBL1214C036 | _2M| _ 3/4/2015] 65| 0.18] _ 10.502000] 2.0000 | 2:38:53 PM| 1.9904 | 2.5381 | 2.3750 | 2.3750
TBILL 04.08.15° |PIBL1214D044 | 3M| _ 4/8/2015] 100] 0.27 25318 | 2.3750 | 2.3750
TBILL 05.06.15 |PIBLO614K048 | 4M|  5/6/2015] 128 0.35] 2,700.000000] 2.1250 | 9:05:47 AM| 2.1250 | 2.5717 | 2.3442 | 2.3442
TBILL 06.03.15 |PIBL1214F060 | 5M|  6/3/2015] 156] 0.43]  665.840400] 2.0000 | 2:26:42PM| 2.2440 | 26116 | 2.3135 | 2.3135
TBILL 07.08.15° [PIBL1214G078 | 6M| _ 7/8/2015] 191] 0.52] 850.000000] 2.2750 | 9:06:58 AM| 2.2750 | 2.6614 | 2.2750 | 2.2750
TBILL 08.05.15_|PIBL1214H086 | 7M| _ 8/5/2015] 219] 0.60]  400.000000] 2.3250 | 9:10:12AM| 2.3250 | 2.6822 | 2.3369 | 2.3083
TBILL 09.02.15 |PIBL12141094 | 8M| _ 9/2/2015] 247] 0.68] _900.000000] 2.3500 | 9:07:54 AM| 2.3500 | 2.7030 | 2.3988 | 2.3417
TBILL 10.07.15_|PIBL1214J100 | OM| 10/7/2015] 282] 0.77 27289 | 2.4762 | 2.3833
TBILL 11.04.15 |PIBL1214K117 | 1OM| _11/4/2015] 310 0.85] 2,600.000000] 2.3750 | 9:09:42AM| 2.3750 | 2.7497 | 2.5381 | 2.4167
TBILL 12.02.15° [PIBL1214L125 |  1Y] 12/2/2015] 338] 0.93 2.7705 | 2.6000 | 2.4500




