Interpolated Bills

September 03, 2014

'“S:::::“t ISIN Tenor| Maturity |Days| YRS | D.Vol (MM) |Last Yield| Traded Time | W.Ave | PDSI-F | PDSI-R1 | PDSI-R2
TBILL 10.08.14" |PIBL1213J102 M| 10/8/2014] 34| 0.09] 1,739.079000] 1.0000 2:49:31 PM|_ 1.3061 | 1.5333 | 1.3100 | 1.3061
TBILL 11.05.14 |PIBL1213K119 | _2M| 11/5/2014] 62| 0.17] __ 30.100000] 1.2500 3:11:28 PM| 1.2500 | 1.5112 | 1.2375 | 1.2978
TBILL 12.03.14" |PIBLOG14F026 | 3M|  12/3/2014] 90| 0.25] _ 838.605000] 1.3700 3:48:37 PM| 1.2896 | 1.4892 | 1.1650 | 1.2896
TBILL 01.07.15 |PIBL1214A010 | _4M| __ 1/7/2015] 125 0.34 16576 | 1.3900 | 1.4667
TBILL 03.04.15" |PIBL1214C036 | __6M| __ 3/4/2015] 181] 050] _ 29.402372] 1.5750 3:30:21 PM| 15478 | 1.9271 | 1.7500 | 1.7500
TBILL 04.08.15 |PIBL1214D044 | _7M| __ 4/8/2015] 216 0.59 1.028500] 1.9000 | 10:07:29 AM| 1.9000 | 1.9535 | 1.7740 | 1.7740
TBILL 06.03.15 |PIBL1214F060 | _O9M| __ 6/3/2015] 272| 0.75 0.141000] 1.6500 2:04:53 PM|_ 1.6500 | 1.9958 | 1.8125 | 1.8125
TBILL 07.08.15 |PIBL1214G078 | 10M| __ 7/8/2015] 307| 0.84 2.540000] 1.9800 | 10:44:40 AM| 1.9800 | 2.0223 | 1.8365 | 1.8365
TBILL 08.05.15 |PIBL1214H086 | 11M| __ 8/5/2015] 335 0.92 2.0434 | 1.8558 | 1.8558
TBILL 09.02.15° |PIBL12141094 Y| 9/2/2015] 363] 1.00] _ 42.190710] 1.7655 3:37:50 PM| 1.7678 | 2.0646 | 1.8750 | 1.8750




