Interpolated Bills
August 07, 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] 26| 0.07| 5,820.000000] 1.4500 3:24:32 PM|_ 14000 | 1.6708 | 1.5000 | 1.4000
TBILL 10.08.14 |PIBL1213J102 oM| _ 10/8/2014] 61| 0.17] 1,767.000000] 1.3750 3:42:45 PM| 1.3469 | 1.6303 | 1.4014 | 1.3564
TBILL 11.05.14" |PIBL1213K119 | _3M| _ 11/5/2014] 89| 0.24]  266.452437| 1.2252 | 11:33:30 AM| 1.3215 | 15979 | 1.3226 | 1.3215
TBILL 12.03.14 |PIBLOG14F026 | 4M|  12/3/2014] 117| 0.32 16803 | 1.4290 | 1.4282
TBILL 01.07.15 |PIBL1214A010 | 5M| __ 1/7/2015] 152| 0.42 14.978000] 1.5250 2:45:51 PM| 14180 | 1.7832 | 1.5621 | 1.5616
TBILL 03.04.15" |PIBL1214C036 | _6M| __ 3/4/2015] 208 0.57 1.9479 | 1.7750 | 1.7750
TBILL 04.08.15 |PIBL1214D044 | _8M| __ 4/8/2015] 243| 0.67 1.589000] 1.7000 2:35:24 PM|_1.7000 | 1.9768 | 1.7977 | 1.7803
TBILL 06.03.15 |PIBL1214F060 | 10M| __ 6/3/2015] 299 0.82 2.303000] 1.7000 3:07:49 PM| 1.7000 | 2.0230 | 1.8341 | 1.7887
TBILL 07.08.15 |PIBL1214G078 | 11M| __ 7/8/2015] 334 0.92 2.0519 | 1.8568 | 1.7939
TBILL 08.05.15° |PIBL1214H086 Y| 8/5/2015] 362] 09|  73.433633| 1.7961 3:45:33 PM|_ 1.7981 | 2.0750 | 1.8750 | 1.7981




