Interpolated Bills

May 06, 2014
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield| Traded Time | W. Ave PDSI-F PDSI-R1 | PDSI-R2
TBILL 06.04.14* [PIBL1213F062 1M 6/4/2014 28| 0.08 1.6692 1.4750 1.4750
TBILL 07.02.14 [PIBL1213G070 2M 7/2/2014 56| 0.15 1.6136 1.3454 1.3481
TBILL 07.09.14 [PIBL0O614A012 2M 7/9/2014 63| 0.17 335.000000( 1.1500 10:53:21 AM| 1.1500 1.5998 1.3129 1.3164
TBILL 08.06.14* |PIBL1213H088 3M 8/6/2014 91| 0.25 584.339724( 1.0250 3:25:25 PM| 1.1895 1.5442 1.1833 1.1895
TBILL 09.03.14 [PIBL12131096 4M 9/3/2014] 119 0.33 1.7248 1.4192 1.4235
TBILL 10.08.14 |PIBL1213J102 5M 10/8/2014| 154 0.42 1.9506 1.7141 1.7160
TBILL 11.05.14* [PIBL1213K119 6M 11/5/2014| 182 0.50 2.1312 1.9500 1.9500
TBILL 01.07.15 [PIBL1214A010 8M 1/7/2015] 245| 0.67 2.2207 1.9378 1.9384
TBILL 03.04.15 ([PIBL1214C036 10M 3/4/2015] 301 0.83 2.3003 1.9269 1.9281
TBILL 04.08.15* |PIBL1214D044 1Y 4/8/2015] 336 0.92 229.542731 1.8600 3:42:12 PM| 1.9217 2.3500 1.9201 1.9217




