Interpolated Bills
January 08, 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] 26| 0.07] 220.000000] 1.4000 3:52:18 PM| 1.7273 | 25500 | 1.8000 | 1.7273
TBILL 03.04.15 |PIBL1214C036 | 2M| _ 3/4/2015| 54| 0.15| 1,889.070381] 1.8750 31321 PM| 1.8499 | 25397 | 2.0511 | 2.0107
TBILL 04.08.15° |PIBL1214D044 | 3M| __ 4/8/2015] 89| 0.4 25268 | 23650 | 2.3650
TBILL 05.06.15 |PIBLO614K048 | 4M| _ 5/6/2015| 117] 0.32]  186.502000] 2.1500 33003 PM| 21496 | 25521 | 2.3835 | 2.3835
TBILL 06.03.15 |PIBL1214F060 | 5M| _ 6/3/2015] 145] 0.40] 1,354.608000] 2.0002 3:50:01 PM| 21927 | 25774 | 24019 | 2.4019
TBILL 07.08.15° |PIBL1214G078 | 6M| __ 7/8/2015] 180] 0.49 26091 | 24250 | 2.4250
TBILL 08.05.15 |PIBL1214H086 | 7M| __ 8/5/2015] 208] 057 26256 | 24345 | 2.4250
TBILL 09.02.15 |PIBL12141094 sM| _ 9/2/2015] 236] 0.65 26420 | 24440 | 2.4250
TBILL 10.07.15 |PIBL1214J100 oM| _10/7/2015] 271] 0.74 26626 | 24560 | 2.4250
TBILL 11.04.15 |PIBL1214K117 | 10M| _ 11/4/2015] 299] 0.82] 2,000.000000] 2.2500 35641 PM| 2.2500 | 2.6790 | 2.46556 | 2.4250
TBILL 12.02.15° |PIBL1214L125 1v[ 12/2/2015] 327] 0.90]  26.654321] 2.1000 2:50:51 PM| 2.0890 | 2.6955 | 2.4750 | 2.4250




