Interpolated Bills
August 05, 2014

'“S:::::“t ISIN Tenor| Maturity |Days| YRS | D.Vol (MM) [Last Yield| Traded Time | W.Ave | PDSI-F | PDSI-R1 | PDSI-R2
TBILL 09.03.14* |PIBL12131096 M| 9/3/2014] 28] 0.08 16542 | 1.5000 | 1.5000
TBILL 10.08.14 |PIBL1213J102 2M| _ 10/8/2014] 63| 0.17] 1,278.970000] 1.4000 | 10:17:15AM| 1.3514 | 1.6183 | 1.3513 | 1.3736
TBILL 11.05.14" |PIBL1213K119 | _3M| _ 11/5/2014] 91| 0.25] _ 902.762768] 1.3400 4:02:29 PM| 1.2724 | 15896 | 1.2323 | 1.2724
TBILL 12.03.14 |PIBLOG14F026 | 4M|  12/3/2014] 119] 0.33] _ 595.000000] 1.6000 | 11:44:20 AM| 1.5496 | 1.6720 | 1.3600 | 1.3907
TBILL 01.07.15 |PIBL1214A010 | 5M| __ 1/7/2015] 154] 042] _ 31.281403] 1.4750 2:51:27 PM| 14956 | 1.7749 | 1.5196 | 1.5385
TBILL 03.04.15" |PIBL1214C036 | _6M| __ 3/4/2015] 210| 0.58 1.9396 | 1.7750 | 1.7750
TBILL 04.08.15 |PIBL1214D044 | _8M| __ 4/8/2015] 245] 0.67] _ 100.000000] 1.8300 | 10:56:35 AM| 1.8300 | 1.9931 | 1.8033 | 1.7675
TBILL 06.03.15 |PIBL1214F060 | 10M| __ 6/3/2015] 301] 0.83 2.150000] 1.6500 | 10:37:03 AM| 1.6500 | 2.0787 | 1.8486 | 1.7556
TBILL 07.08.15 |PIBL1214G078 | 11M| __ 7/8/2015] 336 0.92] _ 251.000000] 1.8500 4:14:47 PM|_1.8493 | 2.1322 | 1.8769 | 1.7481
TBILL 08.05.15° |PIBL1214H086 Y| 8/5/2015] 364] 1.00| 1,867.062058] 1.8250 3:34:17 PM|_1.7421 | 21750 | 1.8996 | 1.7421




