Interpolated Bills
August 26, 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] 7| 0.02 3.4274 | 3.3512 | 3.3567
TBILL 10.08.14" |PIBL1213J102 M| 10/8/2014] 42| 0.12] 3,381.000000] 1.1000 2:02:36 PM| 1.0625 | 1.5458 | 1.0250 | 1.0625
TBILL 11.05.14 |PIBL1213K119 | _2M| _ 11/5/2014] _ 70| 0.19 15365 | 1.2000 | 1.2188
TBILL 12.03.14° |PIBLO614F026 | 3M|  12/3/2014] 98] 0.27 15271 | 1.3750 | 1.3750
TBILL 01.07.15 |PIBL1214A010 | 5M| __ 1/7/2015] 133] 0.37] _ 130.200000] 1.4000 2:58:25 PM| 1.3077 | 1.6337 | 1.4712 | 1.4712
TBILL 03.04.15" |PIBL1214C036 | _6M| __ 3/4/2015] 189 0.52 1.8042 | 1.6250 | 1.6250
TBILL 04.08.15 |PIBL1214D044 | 8M| __ 4/8/2015] 224] 0.62] _ 900.000000] 1.9000 2:02:31 PM| 1.7332 | 1.8639 | 1.6818 | 1.7942
TBILL 06.03.15 |PIBL1214F060 | 9M| __ 6/3/2015] 280 0.77 1.9593 | 1.7727 | 2.0649
TBILL 07.08.15 |PIBL1214G078 | 11M| __ 7/8/2015] 315] 0.87 2.0190 | 1.8295 | 2.2341
TBILL 08.05.15° |PIBL1214H086 Y| 8/5/2015| 343] 0.94 1.500000] 1.7250 3:37:02 PM| 1.7250 | 2.0667 | 1.8750 | 2.3695




