Interpolated Bills
January 14, 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 | <iM|  2/4/2015] 15| 0.04 3.4364 | 3.3750 | 3.3750
TBILL 03.04.15" |PIBL1214C036 | 1M| _ 3/4/2015] 43| 0.12] _ 10.073000] 1.4000 | 8:48:00 AM| 1.4000 | 2.3091 | 2.1250 | 2.1250
TBILL 04.08.15 |PIBL1214D044 | M| _ 4/8/2015] 78] 0.21 3.719000] 15000 | 2:23:15PM| 1.3918 | 22689 | 2.0917 | 2.0522
TBILL 05.06.15" |PIBLO614K048 | 3M| _ 5/6/2015] 106] 0.29]  390.300000] 2.0000 | 12:04:41 PM| 1.9939 | 2.2368 | 2.0650 | 1.9939
TBILL 06.03.15 |PIBL1214F060 | 5M| _ 6/3/2015] 134] 0.37 1.657000] 2.0000 | 35632 PM| 1.9750 | 2.3227 | 2.1450 | 2.0958
TBILL 07.08.15 |PIBL1214G078 | 5M| _ 7/8/2015] 169 0.46]  700.544000] 2.0000 | 11:37:41 AM| 2.2748 | 2.4300 | 2.2450 | 2.2231
TBILL 08.05.15" |PIBL1214H086 | 6M| _ 8/5/2015] 197] 0.54 55159 | 2.3250 | 2.3250
TBILL 09.02.15 |PIBL12141094 sM| 9/2/2015] 225] 0.62] 400.000000] 2.3500 | 8:49:00 AM| 2.3500 | 2.5234 | 2.3309 | 2.3309
TBILL 10.07.15 |PIBL1214J100 | _9M| 10/7/2015] 260] 0.71 55327 | 2.3382 | 2.3382
TBILL 11.04.15 |PIBL1214K117 | 10M| _ 11/4/2015] 288 0.79 25400 | 23441 | 23441
TBILL 12.02.15" |PIBL1214L125 1v[ 12/2/2015] 316] 0.87 0.553000] 2.0500 | 3:42:.05 PM| 2.0500 | 25477 | 2.3500 | 2.3500




