Interpolated Bills
March 18, 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 | <I1M| _ 4/2/2014] 14| 0.04 2.8725 | 2.8229 | 2.8229
TBILL 04.10.14 |PIBL0613J042 | <IM| _ 4/10/2014] 22| 0.06 2.4863 | 24062 | 2.4062
TBILL 05.07.14" |PIBL1213E056 | _1M| __ 5/7/2014] 49| 0.13 1.1829 | 1.0000 | 1.0000
TBILL 06.04.14 |PIBL1213F062 | 2M| _ 6/4/2014] 77| 0.21 11579 | 0.9750 | 0.9750
TBILL 07.02.14* |PIBL1213G070 | _3M| __ 7/2/2014] 105] 0.29 11329 | 0.9500 | 0.9500
TBILL 08.06.14 |PIBL1213H088 | 5M| __ 8/6/2014] 140| 0.38 1.3501 | 1.1861 | 1.1861
TBILL 09.03.14" |PIBL12131096 6M| _ 9/3/2014] 168 0.46 15400 | 1.3750 | 1.3750
TBILL 10.08.14 |PIBL1213J102 7M| __10/8/2014] 203 0.56 16381 | 1.4712 | 1.4135
TBILL 11.05.14 |PIBL1213K119 | _8M| _ 11/5/2014] 231| 0.63 1.7165 | 1.5481 | 1.4442
TBILL 01.07.15_|PIBL1214A010 | 10M| __ 1/7/2015] 294 0.81 1.8931 | 1.7212 | 1.5135
TBILL 03.04.15° |PIBL1214C036 Y| 3/4/2015] 350] 0.96] _ 50.000000] 1.5750 3:35:54 PM| 15750 | 2.0500 | 1.8750 | 1.5750




