Interpolated Bills

February 07, 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 | <IM| _ 3/5/2014] 23| 0.06 27470 | 2.6640 | 2.6640
TBILL 04.02.14" |PIBL1213D046 | _1M| __ 4/2/2014] 51| 0.14 1.7886 | 1.6000 | 1.6000
TBILL 04.10.14 |PIBL0613J042 oM| _ 4/10/2014] 59| 0.16] __ 38.980000] 1.2500 | 10:24:26 AM| 1.2500 | 1.6665 | 1.4629 | 1.4629
TBILL 05.07.14" |PIBL1213E056 | _3M| _ 5/7/2014] 86| 0.24] _ 302.040000] 1.0000 8:50:11 AM| 1.0000 | 1.2542 | 1.0000 | 1.0000
TBILL 06.04.14 |PIBL1213F062 | _4M| __ 6/4/2014] 114 0.31 15025 | 1.0462 | 1.0462
TBILL 07.02.14 |PIBL1213G070 | 5M| __ 7/2/2014] 142| 0.39 1.7508 | 1.0923 | 1.0923
TBILL 08.06.14" |PIBL1213H088 | _6M| __ 8/6/2014] 177] 0.49] _ 152.130000] 1.1500 858:17 AM| 1.1500 | 2.0612 | 1.1500 | 1.1500
TBILL 09.03.14 |PIBL12131096 7M| __ 9/3/2014] 205] 0.56 2.0895 | 1.3045 | 1.2818
TBILL 10.08.14 |PIBL1213J102 8M| _ 10/8/2014] 240] 0.66] _ 26.577000] 1.0000 2:13:47 PM| 1.2073 | 2.1250 | 1.4977 | 1.4466
TBILL 11.05.14 |PIBL1213K119 | _OM| _ 11/5/2014] 268| 0.74 21533 | 1.6523 | 1.5784
TBILL 01.07.15° |PIBL1214A010 Y| 1/7/2015] 331] 0.91 0.333000] 1.0000 | 10:47:37 AM| 1.0000 | 2.2171 | 2.0000 | 1.8750




