Interpolated Bills

September 24, 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] 7| 0.02 3.0235 | 29882 | 29882
TBILL 10.30.13" [PIBL1212J211 | _1M| 10/30/2013] _ 35] 0.10] 335.000000] 0.6000 | 10:30:16 AM| 0.6000 | 0.8000 | 0.6000 | 0.6000
TBILL 11.06.13_|PIBLOG13E0T0 | M| _ 11/6/2013] 42| 0.12 0.8002 | 0.6027 | 0.6000
TBILL 11.13.13_|PIBL1212K228 | 2M| 11/13/2013] _ 49| 0.13] _650.000000] 0.6000 | 10:31:09 AM| 0.6000 | 0.8005 | 0.6055 | 0.6000
TBILL 11.27.13_|PIBL1212K237 | _2M| 11/27/2013] _ 63| 0.7 0.8009 | 0.6109 | 0.6000
TBILL 12.04.13_|PIBLO613F028 | 2M| _ 12/4/2013] _ 70| 0.19 0.8011 | 06137 | 0.6000
TBILL12.11.13_|PIBL1212L245 | 2M| 12/11/2013] _ 77| 0.21 0.8014 | 0.6164 | 0.6000
TBILL 01.02.14" |PIBLO613G036 | _ 3M| __ 1/2/2014] 99| 0.27 0.8021 | 0.6250 | 0.6000
TBILL 01.08.14 |PIBL1213A012 | _4M| _ 1/8/2014] 105] 0.29] 781.000000] 0.6250 | 10:32:14 AM| 0.6250 | 0.8232 | 0.6467 | 0.6200
TBILL 02.05.14 |PIBL12138A021 | B5M| _ 2/5/2014] 133] 0.37 0.9217 | 0.7478 | 0.7133
TBILL 03.05.14 |PIBL1213C038 | _5M| __ 3/5/2014] 161 0.44 1.0203 | 0.8489 | 0.8067
TBILL 04.02.14" |PIBL1213D046 | 6M| __ 4/2/2014] 189 0.52 1.1188 | 0.9500 | 0.9000
TBILL 05.07.14 |PIBL1213E056 | _8M| _ 5/7/2014] 224 0.62 12192 | 1.0523 | 1.0136
TBILL 06.04.14_|PIBL1213F062 | OM| __ 6/4/2014] 252] 0.69 12095 | 1.1341 | 1.1045
TBILL 07.02.14 |PIBL1213G070 | _OM| __ 7/2/2014] 280 0.77 13797 | 1.2159 | 1.1956
TBILL 08.06.14 |PIBL1213H088 | 11M| __ 8/6/2014] 315] 0.87 14801 | 1.3182 | 1.3091
TBILL 09.03.14°_|PIBL12131096 Y[ 9/3/2014] 343 0.94 15604 | 1.4000 | 1.4000




