Interpolated Bills
January 23, 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] 9] 0.02 3.6399 | 3.6000 | 3.4112
TBILL 03.04.15° |PIBL1214C036 | 1M| _ 3/4/2015| 37| 0.10]  142.506000] 1.3500 25541 PM| 1.3505 | 2.3795 | 2.2000 | 1.3505
TBILL 04.08.15 |PIBL1214D044 | 2M| _ 4/8/2015] 72| 0.20]  150.318000] 1.4000 2:53:15 PM| 1.4011 | 22444 | 2.0611 | 1.6836
TBILL 05.06.15° |PIBLO614K048 | 3M| _ 5/6/2015] 100] 0.27 1.000000] 1.8000 | 10:42:56 AM| 1.8000 | 2.1364 | 1.9500 | 1.9500
TBILL 06.03.15 |PIBL1214F060 | 4M| _ 6/3/2015] 128] 0.35] 1.251.205700] 1.9500 318:48 PM| 1.9806 | 22547 | 2.0731 | 2.0577
TBILL 07.08.15 |PIBL1214G078 | 5M| __ 7/8/2015| 163] 0.45| 102.111000] 2.0700 41025 PM| 2.0654 | 24026 | 2.2269 | 2.1923
TBILL 08.05.15° |PIBL1214H086 | _ 6M| _ 8/5/2015] 191] 0.52 25209 | 23500 | 2.3000
TBILL 09.02.15 |PIBL12141094 7M[ 9/2/2015] 219] 0.60 25331 | 2.3559 | 2.3059
TBILL 10.07.15 |PIBL1214J100 oM| _10/7/2015] 254] 0.70 25483 | 23632 | 23132
TBILL 11.04.15 |PIBL1214K117 | _9M|  11/4/2015] 282] 0.77] _ 500.000000] 2.2750 31521 PM| 2.2750 | 2.5605 | 2.3691 | 2.3191
TBILL 12.02.15° |PIBL1214L125 1v] 12/2/2015] 310] 0.85 2.033000] 2.1000 2:40.19 PM| 21000 | 25727 | 2.3750 | 2.3250




