Interpolated Bills

September 12, 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] __ 5 0.01 3.3275 | 3.3141 | 3.3152
TBILL 10.02.13_|PIBL1212J202 | <IM| _ 10/2/2013] _ 19| 0.05] 125.780000] 0.6000 | 9:52:32 AM| 0.6000 | 2.7235 | 2.6636 | 2.6685
TBILL 10.30.13" |PIBL1212J211 | 1M| 10/30/2013] 47| 0.13 15157 | 1.3625 | 1.3750
TBILL 11.06.13_|PIBLOG13E0T0 | 2M| _ 11/6/2013] 54| 0.15 15204 | 1.3646 | 1.3750
TBILL 11.13.13_|PIBL1212K228 | 2M| 11/13/2013] _ 61| 0.17 15250 | 1.3667 | 1.3750
TBILL 11.27.13_|PIBL1212K237 | _2M| 11/27/2013] _ 75] 0.21 15344 | 1.3708 | 1.3750
TBILL 12.04.13_|PIBLO613F028 | 3M| _ 12/4/2013] _ 82| 0.23 15390 | 1.3720 | 1.3750
TBILL 12.11.13°_|PIBL1212L245 | 3M| 12/11/2013] _ 89| 0.24 15437 | 1.3750 | 1.3750
TBILL 01.02.14 |PIBLO613G036 | _ 4M| _ 1/2/2014] 111] 0.30] __ 2.003000] 0.8000 | 11:14:05 AM| 0.8000 | 1.6032 | 1.3095 | 1.2981
TBILL 01.08.14 |PIBL1213A012 | 4M| _ 1/8/2014] 117| 0.32 16194 | 1.2016 | 1.2771
TBILL 02.05.14 |PIBL1213A021 | B5M| _ 2/5/2014] 145 0.40] 1,970.000000] 0.8500 | 2:04:56 PM| 0.8132 | 1.6951 | 1.2083 | 1.1793
TBILL 03.05.14" |PIBL1213C038 | _6M| _ 3/5/2014] 173| 0.48] 430.235200] 0.7500 | 3:27:20 PM| 1.0814 | 1.7708 | 1.1249 | 1.0814
TBILL 04.02.14 |PIBL1213D046 | _7M| _ 4/2/2014] 201| 0.55 1.8090 | 1.2403 | 1.2035
TBILL 05.07.14 |PIBL1213E056 | 8M| _ 5/7/2014] 236] 0.65 1.8566 | 1.3845 | 1.3561
TBILL 06.04.14 |PIBL1213F062 | OM| __ 6/4/2014] 264 0.73 1.8048 | 1.4999 | 1.4782
TBILL 07.02.14 |PIBL1213G070 | 10M| __ 7/2/2014] 292 0.80 1.9330 | 1.6154 | 1.6003
TBILL 08.06.14 |PIBL1213H088 | 11M| _ 8/6/2014] 327| 0.90] _ 61.390000] 1.1251 | 2:12:41 PM| 1.4000 | 1.9806 | 1.7596 | 1.7529
TBILL 09.03.14"_|PIBL12131096 Y] 9/3/2014] 355 0.98] 43.764884] 15000 | 11:29:56 AM| 1.5000 | 2.0188 | 1.8750 | 1.8750




