Interpolated Bills
March 19, 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] 13| 0.04 2.9073 | 2.8617 | 2.8617
TBILL 04.10.14 |PIBL0613J042 | <IM| _ 4/10/2014] 21| 0.06 25122 | 24362 | 2.4362
TBILL 05.07.14" |PIBL1213E056 | _1M| __ 5/7/2014] 48| 0.13 11787 | 1.0000 | 1.0000
TBILL 06.04.14 |PIBL1213F062 | 2M| __ 6/4/2014] 76| 0.21 11568 | 0.9750 | 0.9750
TBILL 07.02.14* |PIBL1213G070 | 3M| __ 7/2/2014] 104] 0.29 11350 | 0.9500 | 0.9500
TBILL 08.06.14 |PIBL1213H088 | 5M| __ 8/6/2014] 139 0.38 0.111000] 1.0000 | 10:37:37 AM| 1.0000 | 1.3623 | 1.1861 | 1.2278
TBILL 09.03.14* |PIBL12131096 6M| __ 9/3/2014] 167] 0.46 15442 | 1.3750 | 1.4500
TBILL 10.08.14 |PIBL1213J102 7M| _ 10/8/2014] 202| 0.55]  43.820000] 1.5000 | 10:28:29 AM| 1.5000 | 1.6407 | 1.4712 | 1.5317
TBILL 11.05.14 |PIBL1213K119 | _8M| _ 11/5/2014] 230| 0.63 1.7178 | 1.5481 | 1.5971
TBILL 01.07.15 |PIBL1214A010 | 10M| __ 1/7/2015] 293| 0.80 1.8915 | 1.7212 | 1.7442
TBILL 03.04.15° |PIBL1214C036 Y[ 3/4/2015] 349] 0.96 15.240000] 1.3000 | 11:52:04 AM| 1.3000 | 2.0458 | 1.8750 | 1.8750




