Interpolated Bills
August 12, 2013

'“S:::::“t ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield | Traded Time | W.Ave | PDSIF | PDSI-R1 | PDSI-R2
TBILL 08.22.13 |PIBL1212H179 | <IM| _ 8/22/2013] 9| 0.02 29671 | 20286 | 29286
TBILL 09.04.13_|PIBL12121187 | <IM| __ 9/4/2013] 22| 0.06 21012 | 20000 | 2.0000
TBILL 09.18.13°_|PIBL12121196 IM|__9/18/2013] 36| 0.10 1.1687 | 1.0000 | 1.0000
TBILL 10.02.13_|PIBL1212J202 | _2M| _ 10/2/2013] 50| 0.14 11698 | 1.0000 | 0.8942
TBILL 10.30.13_|PIBL1212J211 | 2M| 10/30/2013] _ 78| 0.21 11719 | 1.0000 | 0.6826
TBILL 11.06.13_|PIBLOG13E0T0 | 3M| _ 11/6/2013] 85| 0.23] _ 60.254000] 0.6500 | 3:19:27 PM| 05768 | 1.1724 | 1.0000 | 0.6297
TBILL 11.13.13" |PIBL1212K228 | 3M| 11/13/2013] 92| 0.25 11729 | 1.0000 | 05768
TBILL 11.27.13_|PIBL1212K237 | 4M| 11/27/2013] 106 0.29 11750 | 1.0000 | 0.6169
TBILL 12.04.13_|PIBLO613F028 |  4M| _ 12/4/2013] 113]_0.31 1.1760 | 1.0000 | 0.6370
TBILL 12.11.13_|PIBL1212L245 | 4M| 12/11/2013] 120| 0.33 11771 | 1.0000 | 0.6570
TBILL 01.02.14 |PIBLO613G036 | _5M| _ 1/2/2014] 142| 0.39] _ 21.834000] 0.7500 | 3:39:53 PM| 0.7500 | 1.1803 | 1.0000 | 0.7200
TBILL 01.08.14 |PIBL12138A012 | 5M| __ 1/8/2014] 148 0.41 11812 | 1.0000 | 0.7372
TBILL 02.05.14" [PIBL1213A021 | 6M| _ 2/5/2014] 176] 0.48] _ 75.153439] 0.8037 | 2:07:47PM| 08174 | 1.1854 | 1.0000 | 0.8174
TBILL 03.05.14 |PIBL1213C038 | _7M| __ 3/5/2014] 204] 0.56 12203 | 1.0385 | 0.8840
TBILL 04.02.14 |PIBL1213D046 | 8M| _ 4/2/2014] 232| 0.64] _ 0.319870] 0.7000 | 2:01:09 PM| 07000 | 1.2553 | 1.0769 | 0.9505
TBILL 05.07.14 |PIBL1213E056 | OM| _ 5/7/2014] 267| 0.73 12090 | 1.1250 | 1.0337
TBILL 06.04.14 |PIBL1213F062 | 10M| __ 6/4/2014] 295] 0.81 1.3339 | 1.1635 | 1.1003
TBILL 07.02.14 |PIBL1213G070 | 11M| __ 7/2/2014] 323 0.89 1.3688 | 1.2019 | 1.1668
TBILL 08.06.14" |PIBL1213H088 | _ 1Y| _ 8/6/2014] 358] 0.98] _ 2.200000] 0.9016 | 3:54:15PM| 09016 | 1.4125 | 1.2500 | 1.2500




