Interpolated Bills

July 04, 2014
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield| Traded Time | W. Ave PDSI-F PDSI-R1 | PDSI-R2
TBILL 07.09.14 [PIBL0O614A012 <1M 7/9/2014 2[ 0.01 3.4279 3.4224 3.4210
TBILL 08.06.14* [PIBL1213H088 1M 8/6/2014 30( 0.08[ 1,300.000000f 1.1700 3:50:41 PM| 1.2100 1.4083 1.2500 1.2100
TBILL 09.03.14 [PIBL12131096 2M 9/3/2014 58| 0.16 1.3694 1.3389 1.3167
TBILL 10.08.14* [PIBL1213J102 3M 10/8/2014 93] 0.26 1.3208 1.4500 1.4500
TBILL 11.05.14 [PIBL1213K119 4M 11/5/2014| 121 0.33 1.3907 1.4269 1.4269
TBILL 12.03.14 [PIBL0614F026 5M 12/3/2014| 149| 0.41 1.4606 1.4038 1.4038
TBILL 01.07.15" [PIBL1214A010 6M 1/7/2015] 184| 0.51 1.5479 1.3750 1.3750
TBILL 03.04.15 ([PIBL1214C036 8M 3/4/2015] 240 0.66 1.6773 1.4988 1.4988
TBILL 04.08.15 |PIBL1214D044 M 4/8/2015] 275 0.76 0.170000] 1.6000 10:21:28 AM| 1.6000 1.7581 1.5762 1.5762
TBILL 06.03.15* |PIBL1214F060 1Y 6/3/2015] 331| 0.91 8.743000] 1.6500 2:27:08 PM| 1.6277 1.8875 1.7000 1.7000




