Interpolated Bills
March 27, 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] 5| 0.01 3.3254 | 3.3077 | 3.2839
TBILL 04.10.14 |PIBL0613J042 | <IM| _ 4/10/2014] 13| 0.04 29762 | 29231 | 2.8518
TBILL 05.07.14" |PIBL1213E056 | 1M| __ 5/7/2014] 40| 0.11] _ 197.832000] 1.3950 3:12:03 PM| 1.3935 | 1.7975 | 1.6250 | 1.3935
TBILL 06.04.14 |PIBL1213F062 | 2M| _ 6/4/2014] 68| 0.19] _ 890.000000] 1.4250 3:01:58 PM| 14225 | 1.7404 | 1.5625 | 1.4467
TBILL 07.02.14* |PIBL1213G070 | _3M| __ 7/2/2014] 96| 0.26 16833 | 1.5000 | 1.5000
TBILL 08.06.14 |PIBL1213H088 | 5M| __ 8/6/2014] 131] 0.36 1.8126 | 1.6339 | 1.6339
TBILL 09.03.14 |PIBL12131096 5M| _ 9/3/2014] 159] 0.44 19161 | 1.7411 | 1.7411
TBILL 10.08.14" |PIBL1213J102 6M| _ 10/8/2014] 194] 053 10.800000] 1.3750 2:53:06 PM| 1.3750 | 2.0454 | 1.8750 | 1.8750
TBILL 11.05.14 |PIBL1213K119 | _8M| _ 11/5/2014] 222| 0.61 21153 | 1.9464 | 1.9464
TBILL 01.07.15_|PIBL1214A010 | 10M| __ 1/7/2015] 285] 0.78 0.200000] 1.3000 9:30:06 AM| 1.3000 | 2.2727 | 2.1071 | 2.1071
TBILL 03.04.15° |PIBL1214C036 Y[ 3/4/2015| 341] 0.94 0.800000] 1.3500 | 11:3051 AM| 1.3750 | 2.4125 | 2.2500 | 2.2500




