Interpolated Bills

May 27, 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 7| 0.02 3.1121 3.0809 3.0809
TBILL 07.02.14* [PIBL1213G070 1M 7/2/2014 35/ 0.10 1.3021 1.1250 1.1250
TBILL 07.09.14 [PIBL0O614A012 1M 7/9/2014 421 0.12 1.3002 1.1250 1.1250
TBILL 08.06.14 [PIBL1213H088 2M 8/6/2014 70| 0.19 1.2928 1.1250 1.1250
TBILL 09.03.14* |PIBL12131096 3M 9/3/2014 98| 0.27 0.100291] 1.2000 10:11:23 AM[ 1.2000 1.2854 1.1250 1.1250
TBILL 10.08.14 ([PIBL1213J102 5M 10/8/2014| 133| 0.37 0.680176] 1.2750 10:12:21 AM| 1.2750 1.6453 1.4722 1.4722
TBILL 11.05.14* [PIBL1213K119 6M 11/5/2014| 161| 0.44 1.9333 1.7500 1.7500
TBILL 01.07.15 |PIBL1214A010 8M 1/7/2015] 224| 0.62 2.0245 1.8523 1.8420
TBILL 03.04.15 ([PIBL1214C036 M 3/4/2015] 280| 0.77 2.1056 1.9432 1.9239
TBILL 04.08.15" [PIBL1214D044 1Y 4/8/2015| 315| 0.87 2.1563 2.0000 1.9750




