Interpolated Bills
January 06, 2015

'"s:':‘::"t ISIN Tenor| Maturity |Days| YRS | D.Vol (MM) |Last Yield| Traded Time | W.Ave | PDSI-F | PDSI-R1 | PDSI-R2
TBILL 02.04.15° |PIBLO314K018 | 1M| _ 2/4/2015] 28| 0.08] 1,450.940000] 1.8000 23424 PM| 2.0252 | 25500 | 2.0239 | 2.0252
TBILL 03.04.15 |PIBL1214C036 | 2M| _ 3/4/2015] 56| 0.15|  538.046000] 1.8750 2:54590 PM| 2.0368 | 25470 | 21799 | 2.1762
TBILL 04.08.15° |PIBL1214D044 | 3M| _ 4/8/2015] 91| 0.25 0.786000] 1.4000 32514 PM| 1.4000 | 25432 | 2.3750 | 2.3650
TBILL 05.06.15 |PIBLO614K048 | 4M| _ 5/6/2015| 119] 0.33] 256.635847] 2.1000 2:09:12 PM| 2.0007 | 25740 | 2.4058 | 2.3912
TBILL 06.03.15 |PIBL1214F060 | 5M| _ 6/3/2015] 147] 0.40]  48.708600] 2.0500 32113 PM| 2.0500 | 2.6047 | 24365 | 24173
TBILL 07.08.15° |PIBL1214G078 | 6M| __ 7/8/2015] 182] 0.50 0.250000] 2.2000 2:0523 PM| 2.2000 | 26432 | 24750 | 2.4500
TBILL 08.05.15 |PIBL1214H086 | 7M| _ 8/5/2015] 210] 0.58 26605 | 24893 | 2.4500
TBILL 09.02.15 |PIBL12141094 sM| _ 9/2/2015] 238] 0.65 26778 | 2.5036 | 2.4500
TBILL 10.07.15 |PIBL1214J100 oM| _10/7/2015] 273 0.75 26995 | 25214 | 2.4500
TBILL 11.04.15 |PIBL1214K117 | 10M| _ 11/4/2015] 301] 0.83 4.000000] 2.0000 | 10:35:46 AM| 2.0000 | 2.7168 | 2.5357 | 2.4500
TBILL 12.02.15° |PIBL1214L125 Y[ 12/2/2015] 329] 0.90]  28.261400] 2.0002 33152 PM| 1.9959 | 2.7341 | 2.5500 | 2.4500




