Interpolated Bills
June 30, 2014

'“S:::::“t ISIN Tenor| Maturity |Days| YRS | D.Vol (MM) |Last Yield| Traded Time | W.Ave | PDSI-F | PDSI-R1 | PDSI-R2
TBILL 07.02.14 |PIBL1213G070 | <IM| __ 7/2/2014] 1] 0.00 3.5000 | 3.5000 | 3.5000
TBILL 07.09.14 |PIBLO614A012 | <IM| _ 7/9/2014] 8] 0.02 3.0825 | 3.0500 | 2.9922
TBILL 08.06.14" |PIBL1213H088 | _1M| _ 8/6/2014] _ 36 0.10] 2,346.410000] 0.9500 3:08:45 PM| 09608 | 1.4125 | 1.2500 | 0.9608
TBILL 09.03.14 |PIBL12131096 oM|  9/3/2014] 64| 0.18 1.3727 | 1.2056 | 1.0449
TBILL 10.08.14" |PIBL1213J102 3M[  10/8/2014] 99| 0.27 1.3229 | 1.1500 | 1.1500
TBILL 11.05.14 |PIBL1213K119 | _4M| _ 11/5/2014] 127| 0.35 1.3755 | 1.1962 | 1.1962
TBILL 12.03.14 |PIBLOG14F026 | 5M|  12/3/2014] 155 0.43 1.4281 | 1.0423 | 1.2423
TBILL 01.07.15° |PIBL1214A010 | 6M| __ 1/7/2015] 190] 0.52 1.4938 | 1.3000 | 1.3000
TBILL 03.04.15 |PIBL1214C036 | _8M| __ 3/4/2015] 246 0.68 16454 | 1.4524 | 1.4524
TBILL 04.08.15 |PIBL1214D044 | _OM| _ 4/8/2015] 281| 0.77 1.7401 | 15476 | 1.5476
TBILL 06.03.15° |PIBL1214F060 Y| 6/3/2015] 337| 0.93 6.682000] 1.6250 2:51:50 PM| 1.6310 | 1.8917 | 1.7000 | 1.7000




