Interpolated Bills

September 17, 2013

'“S:::::“t ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield | Traded Time | W.Ave | PDSIF | PDSI-R1 | PDSI-R2
TBILL 10.02.13_|PIBL1212J202 | <IM| _ 10/2/2013] 14| 0.04 2.7873 | 27390 | 2.7073
TBILL 10.30.13" |PIBL1212J211 | 1M| 10/30/2013] 42| 0.12 12521 | 1.1000 | 1.0000
TBILL 11.06.13_|PIBLOG13E0T0 | 2M| _ 11/6/2013] _ 49| 0.13] _ 20.400000] 0.3000 | 2:56:57 PM| 0.3000 | 1.2413 | 1.0833 | 1.0000
TBILL11.13.13_|PIBL1212K228 | 2M| 11/13/2013] _ 56| 0.15 1.2306 | 1.0667 | 1.0000
TBILL 11.27.13_|PIBL1212K237 | _2M| 11/27/2013] _ 70| 0.19 12090 | 1.0333 | 1.0000
TBILL 12.04.13_|PIBLO613F028 | 2M| _ 12/4/2013] 77| 0.21] _ 36.000000] 0.7250 | 10:50:24 AM| 0.7250 | 1.1983 | 1.0167 | 1.0000
TBILL 12.11.13" |PIBL1212L245 | 3M| 12/11/2013] _ 84| 0.23 1.1875 | 1.0000 | 1.0000
TBILL 01.02.14 |PIBLO613G036 | _ 4M| _ 1/2/2014] 106 0.29 12333 | 1.0491 | 1.0491
TBILL 01.08.14 |PIBL1213A012 | 4M| _ 1/8/2014] 112| 0.31 1.2458 | 1.0625 | 1.0625
TBILL 02.05.14 |PIBL1213A021 | M| _ 2/5/2014] 140] 0.38] _ 9.987561] 0.8750 | 10:43:05 AM| 0.8750 | 1.3041 | 1.1250 | 1.1250
TBILL 03.05.14 |PIBL1213C038 | 5M| _ 3/5/2014] 168| 0.46] 117.755800] 0.9500 | 10:42:51 AM| 0.8764 | 1.3625 | 1.1875 | 1.1875
TBILL 04.02.14" [PIBL1213D046 | 6M| _ 4/2/2014] 196] 0.54] _ 0.105000] 0.8000 | 11:15:37 AM| 0.8000 | 1.4208 | 1.2500 | 1.2500
TBILL 05.07.14 |PIBL1213E056 | 8M| _ 5/7/2014] 231| 0.63 15273 | 1.1818 | 1.1818
TBILL 06.04.14_|PIBL1213F062 | OM| _ 6/4/2014] 259] 0.71 16126 | 11273 | 1.1273
TBILL 07.02.14 |PIBL1213G070 | 10M| __ 7/2/2014] 287 0.79 16978 | 1.0728 | 1.0728
TBILL 08.06.14 |PIBL1213H088 | 11M| _ 8/6/2014] 322| 0.88] _ 50.535913] 0.9850 | 10:42:40 AM| 0.8762 | 1.8044 | 1.0046 | 1.0046
TBILL 09.03.14"_|PIBL12131096 Y] 9/3/2014] 350 0.96] _90.121399] 1.0000 | 10:42:27 AM[_0.9501 | 1.8896 | 0.9501 | 0.9501




