Interpolated Bills

December 29, 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] 2| 0.01 7.088000] 3.5000 | 11:53:15AM| 2.0409 | 3.9499 | 3.9440 | 3.9440
TBILL 02.04.15° |PIBLO314K018 | 1M| _ 2/4/2015| 30| 0.08 9.000000] 1.7000 | 10:32:47 AM| 1.7000 | 25477 | 2.3750 | 2.3750
TBILL 03.04.15 |PIBL1214C036 | _2M| _ 3/4/2015] 58| 0.16 12.312034] 2.0000 | 11.0343 AM| 1.8790 | 2.5447 | 2.3750 | 2.3750
TBILL 04.08.15° |PIBL1214D044 | 3M| _ 4/8/2015| 93] 0.26 25409 | 23750 | 2.3750
TBILL 05.06.15 |PIBLO614K048 | 4M| _ 5/6/2015] 121] 0.33 25724 | 23981 | 2.3904
TBILL 06.03.15 |PIBL1214F060 | 5M| _ 6/3/2015] 149] 0.41 26039 | 24212 | 2.4058
TBILL 07.08.15° |PIBL1214G078 | 6M| __ 7/8/2015| 184] 0.51 26432 | 24500 | 2.4250
TBILL 08.05.15 |PIBL1214H086 | _7M| __ 8/5/2015] 212] 058 26532 | 24500 | 2.4250
TBILL 09.02.15 |PIBL12141094 sM|  9/2/2015] 240] 0.66 26631 | 24500 | 2.4250
TBILL 10.07.15 |PIBL1214J100 oM 10/7/2015] 275 0.76 26756 | 24500 | 2.4250
TBILL 11.04.15 |PIBL1214K117 | 10M|  11/4/2015] 303| 0.83 26855 | 24500 | 2.4250
TBILL 12.02.15° |PIBL1214L125 Y[ 12/2/2015] 331] 0.91 1.000000] 1.8500 | 1126:01 AM| 1.8500 | 2.6955 | 2.4500 | 2.4250




