Interpolated Bills
August 15, 2014

'”S,:Ira”nr?ee"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] 16| 0.04]  970.500000] 1.1000 3:52:30 PM| 1.1232 | 3.0825 | 2.9925 | 2.9925
TBILL 10.08.14* |PIBL1213J102 IM|  10/8/2014] 51| 0.14] 1,400.800000| 1.2500 3:29:18 PM| 1.2250 | 15250 | 1.2250 | 1.2250
TBILL 11.05.14 |PIBL1213K119 | 2M| 11/5/2014] 79| 0.22|  350.570000] 1.2500 3:29:27 PM| 1.2500 | 15239 | 1.3000 | 1.3500
TBILL 12.03.14* |PIBLOG14F026 3M|  12/3/2014] 107] 0.29] _ 220.000000] 1.4750 2:45:46 PM| 14750 | 15229 | 1.3750 | L.4750
TBILL 01.07.15 |PIBL1214A010 | 5M| _ 1/7/2015] 142| 0.39 16792 | 15192 | 1.5808
TBILL 03.04.15* |PIBL1214C036 | 6M| _ 3/42015] 198] 054 10292 | 1.7500 | 1.7500
TBILL 04.08.15 |PIBL1214D044 | _8M| _ 4/8/2015] 233| 0.64 10550 | 17784 | 1.7784
TBILL 06.03.15 |PIBL1214F060 | 10M| _ 6/3/2015] 289 0.79 10969 | 1.8239 | 1.8239
TBILL 07.08.15 |PIBL1214G078 | 1IM| __ 7/8/2015] 324] 0.89 20230 | 18523 | 1.8523
TBILL 08.05.15* |PIBL1214H086 1v[ 82015 352 0.97 2.000000] 1.7252 23434 PM| 1.7251 | 2.0438 | 1.8750 | 1.8750




