Interpolated Bills
March 11, 2014

'“S:::::“t ISIN Tenor| Maturity |Days| YRS | D.Vol (MM) |Last Yield| Traded Time | W.Ave | PDSI-F | PDSI-R1 | PDSI-R2
TBILL 04.02.14 |PIBL1213D046 | <IM| _ 4/2/2014] 21| 0.06 1.8479 | 1.7143 | 1.7143
TBILL 04.10.14" |PIBL0613J042 M| 4/10/2014] 29| 0.08 1.1871 | 1.0000 | 1.0000
TBILL 05.07.14 |PIBL1213E056 | _2M| __ 5/7/2014] 56| 0.15 11607 | 0.9755 | 0.9755
TBILL 06.04.14" |PIBL1213F062 | 3M| __ 6/4/2014] 84| 0.23 11333 | 0.9500 | 0.9500
TBILL 07.02.14 |PIBL1213G070 | 4M| __ 7/2/2014] 112| 0.31 1.0584 | 1.0808 | 1.0808
TBILL 08.06.14 |PIBL1213H088 | 5M| __ 8/6/2014] 147| 0.40 14149 | 1.2442 | 1.0442
TBILL 09.03.14" |PIBL12131096 6M| _ 9/3/2014] 175] 0.48 15400 | 1.3750 | 1.3750
TBILL 10.08.14 |PIBL1213J102 7M| __10/8/2014] 210] 0.58 0.105000] 1.0000 2:46:37 PM|_1.0000 | 1.6376 | 1.3953 | 1.3888
TBILL 11.05.14 |PIBL1213K119 | _8M| _ 11/5/2014] 238 0.65 1.7157 | 1.4115 | 1.3999
TBILL 01.07.15 |PIBL1214A010 | 10M| __ 1/7/2015] 301| 0.83 0.801000] 1.0000 3:16:29 PM| 1.0000 | 1.8913 | 1.4480 | 1.4248
TBILL 03.04.15° |PIBL1214C036 Y| 3/4/2015] 357] 0.98] _ 690.698000] 1.2500 3:48:17 PM| 14470 | 2.0475 | 1.4805 | 1.4470




