Interpolated Bills

September 02, 2013

'“s:‘:'::“t ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield | Traded Time | W.Ave | PDSIF | PDSI-R1 | PDSI-R2
TBILL 09.04.13 |PIBL12121187 | <IM| _ 9/4/2013] _ 1| 0.00 3.5000 | 3.5000 | 3.5000
TBILL 09.18.13_|PIBL12121196 | <IM| _ 9/18/2013] 15| 0.04 2.5677 | 25000 | 25000
TBILL 10.02.13" |PIBL1212J202 | _1M| _ 10/2/2013] _ 29| 0.08 1.6354 | 15000 | 1.5000
TBILL 10.30.13_|PIBL1212J211 | 2M| 10/30/2013] 57| 0.16 1.6382 | 1.5000 | 1.5000
TBILL 11.06.13_|PIBLOG13E0T0 | 2M| _ 11/6/2013] _ 64| 0.18] 100.000000] 0.8000 | 10:36:40 AM| 0.8000 | 1.6389 | 1.5000 | 1.5000
TBILL11.13.13_|PIBL1212K228 | 2M| 11/13/2013] _ 71| 0.20 1.6396 | 1.5000 | 1.5000
TBILL 11.27.13_|PIBL1212K237 | _3M| 11/27/2013] _ 85 0.23 1.6410 | 1.5000 | 1.5000
TBILL 12.04.13" |PIBLO613F028 | 3M| _ 12/4/2013] 92| 0.25 1.6417 | 15000 | 1.5000
TBILL 12.11.13_|PIBL1212L245 | 3M| 12/11/2013] _ 99| 0.27 1.6526 | 15096 | 1.5096
TBILL 01.02.14 |PIBLO613G036 | 4M| _ 1/2/2014] 121| 0.33 16868 | 15398 | 1.5398
TBILL 01.08.14 |PIBL1213A012 | _4M| _ 1/8/2014] 127| 0.35 16962 | 15481 | 1.5481
TBILL 02.05.14 |PIBL12138A021 | M| _ 2/5/2014] 155] 0.43 17397 | 15865 | 1.5865
TBILL 03.05.14" |PIBL1213C038 | _6M| __ 3/5/2014] 183] 0.50 17833 | 1.6250 | 1.6250
TBILL 04.02.14 |PIBL1213D046 | 7M| _ 4/2/2014] 211| 0.58 1.8079 | 1.6477 | 1.6477
TBILL 05.07.14 |PIBL1213E056 | _8M| __ 5/7/2014] 246 0.68 1.8387 | 1.6761 | 1.6761
TBILL 06.04.14 |PIBL1213F062 | OM| _ 6/4/2014] 274] 0.75 1.8633 | 1.6989 | 1.6989
TBILL 07.02.14 |PIBL1213G070 | 10M| __ 7/2/2014] 302 0.83 1.8879 | 1.7216 | 1.7216
TBILL 08.06.14" |PIBL1213H088 | _ 1Y| _ 8/6/2014] 337| 0.93] _ 0.721000] 1.0004 | 3:11:51 PM| 1.0004 | 1.9187 | 1.7500 | 1.7500




