Interpolated Bills

September 10, 2013

'“s:‘:'::“t ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield | Traded Time | W.Ave | PDSIF | PDSI-R1 | PDSI-R2
TBILL 09.18.13 _|PIBL12121196 | <IM| _ 9/18/2013] 7| 0.02 3.2570 | 3.2344 | 3.2344
TBILL 10.02.13_|PIBL1212J202 | <IM| _ 10/2/2013] _ 21| 0.06 2.6901 | 26146 | 26146
TBILL 10.30.13" |PIBL1212J211 | _1M| 10/30/2013] 49| 0.13 15663 | 1.3750 | 1.3750
TBILL 11.06.13_|PIBLOG13E0T0 | 2M| _ 11/6/2013] 56| 0.15 15570 | 1.3750 | 1.3750
TBILL 11.13.13_|PIBL1212K228 | 2M| 11/13/2013] _ 63| 0.7 15577 | 1.3750 | 1.3750
TBILL 11.27.13_|PIBL1212K237 | 2M| 11/27/2013] _ 77| 0.21 15590 | 1.3750 | 1.3750
TBILL 12.04.13_|PIBLO613F028 | 3M| _ 12/4/2013] 84| 0.23] _ 2.502000] 0.6750 | 2:18:17 PM| 0.6750 | 1.5597 | 1.3750 | 1.3750
TBILL 12.11.13" |PIBL1212L245 | 3M| 12/11/2013] _ 91| 0.25 15604 | 1.3750 | 1.3750
TBILL 01.02.14 |PIBLO613G036 | 4M| _ 1/2/2014] 113]_0.31 16504 | 1.4732 | 1.4405
TBILL 01.08.14 |PIBL1213A012 | _4M| _ 1/8/2014] 119 0.33 1.6750 | 1.5000 | 1.4583
TBILL 02.05.14 |PIBL12138A021 | M| _ 2/5/2014] 147| 0.40 17896 | 1.6250 | 1.5417
TBILL 03.05.14" [PIBL1213C038 | _6M| __ 3/5/2014] 175] 0.48 1.9042 | 1.7500 | 1.6250
TBILL 04.02.14 |PIBL1213D046 | _7M| _ 4/2/2014] 203| 0.56 19170 | 1.7577 | 1.6519
TBILL 05.07.14 |PIBL1213E056 | 8M| _ 5/7/2014] 238 0.65 19330 | 1.7673 | 1.6856
TBILL 06.04.14 |PIBL1213F062 | OM| __ 6/4/2014] 266 0.73 1.9459 | 1.7750 | 1.7125
TBILL 07.02.14 |PIBL1213G070 | 1OM| __ 7/2/2014] 294 0.81 19587 | 1.7827 | 1.7394
TBILL 08.06.14 |PIBL1213H088 | 11M| __ 8/6/2014] 329 0.90 19747 | 1.7923 | 1.7731
TBILL 09.03.14"_|PIBL12131096 Y[ 9/3/2014] 357] 0.98] 12.970116] 15750 | 10:47:04AM| 1.3909 | 1.9875 | 1.8000 | 1.8000




