Interpolated Bills

April 23, 2014
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield| Traded Time | W. Ave PDSI-F PDSI-R1 | PDSI-R2
TBILL 05.07.14 [PIBL1213E056 <1M 5/7/2014 13| 0.04 2.9781 2.9300 2.9300
TBILL 06.04.14* [PIBL1213F062 1M 6/4/2014 411 0.11 1.7604 1.6000 1.6000
TBILL 07.02.14 [PIBL1213G070 2M 7/2/2014 69| 0.19 1.6447 1.4667 1.4667
TBILL 07.09.14 [PIBL0O614A012 2M 7/9/2014 76| 0.21| 3,820.000000( 1.5500 11:41:42 AM| 1.4589 1.6157 1.4333 1.4333
TBILL 08.06.14* [PIBL1213H088 3M 8/6/2014| 104 0.29 1.5000 1.3000 1.3000
TBILL 09.03.14 |PIBL12131096 5M 9/3/2014] 132 0.36 1.342000| 1.2000 8:50:31 AM| 1.2000 1.7115 1.5154 1.5154
TBILL 10.08.14 |PIBL1213J102 5M 10/8/2014| 167 0.46 1.9760 1.7846 1.7846
TBILL 11.05.14* |PIBL1213K119 6M 11/5/2014| 195| 0.54 2.675000] 2.0000 2:56:44 PM| 2.0000 2.1875 2.0000 2.0000
TBILL 01.07.15 |PIBL1214A010 M 1/7/2015] 258]| 0.71 1.519000| 2.0000 2:57:07 PM[ 2.0000 2.2915 2.1023 2.1023
TBILL 03.04.15 ([PIBL1214C036 11M 3/4/2015] 314 0.86 2.3839 2.1932 2.1932
TBILL 04.08.15* |PIBL1214D044 1Y 4/8/2015] 349 0.96 6.514000] 2.0000 3:27:37 PM[ 2.0000 2.4417 2.2500 2.2500




