Interpolated Bills

February 05, 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] 27| 0.07 1.8075 | 1.6250 | 1.6000
TBILL 04.02.14 |PIBL1213D046 | _2M| __ 4/2/2014] 55| 0.15 5.600000] 0.7000 | 10:30:37 AM| 0.7000 | 1.7597 | 1.4584 | 1.4372
TBILL 04.10.14 _|PIBL0613J042 oM| _ 4/10/2014] 63| 0.17] _ 111.384000] 0.8000 3:54:31 PM| 15893 | 1.7461 | 1.4108 | 1.3906
TBILL 05.07.14" |PIBL1213E056 | _3M| __ 5/7/2014] 90| 0.25] _ 948.502000] 0.8500 2:46:02 PM| 1.2336 | 1.7000 | 1.2502 | 1.2336
TBILL 06.04.14 |PIBL1213F062 | _4M| _ 6/4/2014] 118] 0.32 1.8365 | 1.4732 | 1.4310
TBILL 07.02.14 |PIBL1213G070 | 5M| __ 7/2/2014] 146] 0.40 1.9730 | 1.6962 | 1.6283
TBILL 08.06.14" |PIBL1213H088 | _6M| __ 8/6/2014] 181] 0.50 6.444000] 1.1000 3:01:43 PM| 1.0649 | 2.1437 | 1.9750 | 1.8750
TBILL 09.03.14 |PIBL12131096 7M| _ 9/3/2014] 209 0.57 21642 | 1.8070 | 1.7535
TBILL 10.08.14 |PIBL1213J102 8M| _ 10/8/2014] 244] 0.67]  110.681000] 1.1250 32159 PM| 1.1946 | 2.1898 | 1.5971 | 1.6015
TBILL 11.05.14 |PIBL1213K119 | _OM| _ 11/5/2014] 272| 0.75 22102 | 1.4291 | 1.4800
TBILL 01.07.15° |PIBL1214A010 Y| 1/7/2015] 335] 0.92] 199.217551] 1.0000 3:57:00 PM| 1.2065 | 2.2563 | 1.0512 | 1.2065




