Interpolated Bills
August 14, 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 | <IM| _ 9/3/2014] 19| 0.05 3.0410 | 2.0858 | 2.9858
TBILL 10.08.14" |PIBL1213J102 M| 10/8/2014] 54| 0.15 16625 | 1.5000 | 1.5000
TBILL 11.05.14" |PIBL1213K119 | _3M| _ 11/5/2014] 82| 0.23] 2,410.000000] 1.2750 | 11:3351 AM| 1.0409 | 15396 | 1.2375 | 1.2409
TBILL 12.03.14 |PIBLOG14F026 | 4M|  12/3/2014] 110] 0.30] _ 438.000000] 1.5500 | 11:4752 AM| 1.5500 | 1.6308 | 1.3581 | 1.3607
TBILL 01.07.15 |PIBL1214A010 | 5M| __ 1/7/2015] 145 0.40 4.130500] 1.8500 3:51:25 PM| 14901 | 1.7447 | 1.5088 | 1.5104
TBILL 03.04.15" |PIBL1214C036 | _6M| __ 3/4/2015] 201| 0.55 1.9271 | 1.7500 | 1.7500
TBILL 04.08.15 |PIBL1214D044 | _8M| __ 4/8/2015] 236 0.65 0.119000] 1.7000 9:0157 AM| 1.7000 | 1.9588 | 1.7784 | 1.7784
TBILL 06.03.15 |PIBL1214F060 | 10M| __ 6/3/2015] 292| 0.80 2.0096 | 1.8239 | 1.8239
TBILL 07.08.15 |PIBL1214G078 | 11M| __ 7/8/2015] 327| 0.90 0.100000] 1.8500 | 10:35:14 AM| 1.8500 | 2.0413 | 1.8523 | 1.8523
TBILL 08.05.15° |PIBL1214H086 Y| 8/5/2015| 355] 0.98] _ 22.218000] 1.7255 2:35:08 PM| 1.7255 | 2.0667 | 1.8750 | 1.8750




