Interpolated Bills

February 04, 2014

'“S:::::“t ISIN Tenor| Maturity |Days| YRS | D.Vol (MM) |Last Yield| Traded Time | W.Ave | PDSI-F | PDSI-R1 | PDSI-R2
TBILL 03.05.14" |PIBL1213C038 | 1M| _ 3/5/2014] 28| 0.08 1.8258 | 1.6250 | 1.6250
TBILL 04.02.14 |PIBL1213D046 | _2M| __ 4/2/2014] 56| 0.15 4.276000] 0.7000 2:30:31 PM|_0.7000 | 1.8221 | 1.4616 | 1.4024
TBILL 04.10.14 _|PIBL0613J042 oM| _ 4/10/2014] 64| 0.18] _ 111.996000] 0.8000 2:31:53 PM| 2.2228 | 1.8211 | 1.4149 | 1.3388
TBILL 05.07.14" |PIBL1213E056 | 3M| _ 5/7/2014] 91| 0.25]  554.195561] 1.7000 22223 PM| 1.1242 | 1.8175 | 1.2573 | 1.1242
TBILL 06.04.14 |PIBL1213F062 | _4M| __ 6/4/2014] 119] 0.33 1.9320 | 1.3089 | 1.2168
TBILL 07.02.14 |PIBL1213G070 | 5M| __ 7/2/2014] 147] 0.40 2.0465 | 1.3605 | 1.3093
TBILL 08.06.14" |PIBL1213H088 | _6M| __ 8/6/2014] 182] 0.50] _ 100.000000] 1.4250 | 11:1351 AM| 14250 | 2.1896 | 1.4250 | 1.4250
TBILL 09.03.14 |PIBL12131096 7M| _ 9/3/2014] 210] 058 2.2123 | 15523 | 1.3790
TBILL 10.08.14 |PIBL1213J102 8M| _ 10/8/2014] 245 0.67 15.000000] 1.4000 | 11:35:34 AM| 1.4000 | 2.2407 | 1.7114 | 1.3215
TBILL 11.05.14 |PIBL1213K119 | OM| _ 11/5/2014] 273] 0.75 2.2635 | 1.8386 | 1.2754
TBILL 01.07.15° |PIBL1214A010 Y| 1/7/2015] 336] 0.92]  500.007434] 1.0500 35755 PM| 11719 | 2.3146 | 2.1250 | 1.1719




