Interpolated Bills

July 24,2014
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield| Traded Time | W. Ave PDSI-F PDSI-R1 | PDSI-R2
TBILL 08.06.14 |PIBL1213H088 <1M 8/6/2014 12 0.03 2.9089 2.8654 2.8654
TBILL 09.03.14* |PIBL12131096 1M 9/3/2014 40( 0.11 1.4042 1.2500 1.2500
TBILL 10.08.14 |PIBL1213J102 2M 10/8/2014 75| 0.21 400.510000( 0.7250 4:10:26 PM| 0.8976 1.3961 1.2226 1.2226
TBILL 11.05.14* |PIBL1213K119 3M 11/5/2014| 103 0.28 50.200000{ 1.3500 10:32:17 AM[ 1.2006 1.3896 1.2006 1.2006
TBILL 12.03.14 |PIBL0614F026 5M 12/3/2014] 131 0.36] 1,000.000000] 1.4000 10:20:31 AM[ 1.4000 1.5590 1.3781 1.3781
TBILL 01.07.15* |PIBL1214A010 6M 1/7/2015] 166] 0.46 7.694000] 1.4000 3:50:46 PM| 1.3828 1.7708 1.6000 1.6000
TBILL 03.04.15 |PIBL1214C036 8M 3/4/2015] 222| 0.61 1.8349 1.6615 1.6400
TBILL 04.08.15 |PIBL1214D044 M 4/8/2015| 257| 0.71 1.8750 1.7000 1.6650
TBILL 06.03.15 |PIBL1214F060 11M 6/3/2015] 313 0.86 1.010000| 1.6300 11:51:07 AM[ 1.6300 1.9391 1.7615 1.7051
TBILL 07.08.15* |PIBL1214G078 1Y 7/8/2015] 348 0.96 706.999000( 1.7350 2:32:50 PM| 1.7301 1.9792 1.8000 1.7301




