Interpolated Bills

May 07, 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 271 0.07 1.6708 1.5000 1.5000
TBILL 07.02.14 [PIBL1213G070 2M 7/2/2014 55| 0.15 1.5597 1.3452 1.3412
TBILL 07.09.14 [PIBL0O614A012 2M 7/9/2014 62| 0.17 1.5319 1.3066 1.3016
TBILL 08.06.14* [PIBL1213H088 3M 8/6/2014 90| 0.25| 1,914.316638( 1.0300 3:54:10 PM| 1.1428 1.4208 1.1518 1.1428
TBILL 09.03.14 [PIBL12131096 4M 9/3/2014] 118 0.32 1.6304 1.3897 1.3835
TBILL 10.08.14 [PIBL1213J102 5M 10/8/2014| 153 0.42 12.722488] 1.5000 3:19:13 PM| 1.3312 1.8925 1.6871 1.6843
TBILL 11.05.14* |PIBL1213K119 6M 11/5/2014| 181 0.50 2.1021 1.9250 1.9250
TBILL 01.07.15 |PIBL1214A010 8M 1/7/2015| 244| 0.67 2.1916 2.0170 2.0170
TBILL 03.04.15 |PIBL1214C036 10M 3/4/2015] 300 0.82 1.480000| 1.4000 11:12:53 AM[ 1.4000 2.2711 2.0989 2.0989
TBILL 04.08.15* |PIBL1214D044 1Y 4/8/2015] 335 0.92 35.507300| 1.8000 2:19:52 PM| 1.8696 2.3208 2.1500 2.1500




