Interpolated Bills
October 01, 2013

'“S:::::“t ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield | Traded Time | W.Ave | PDSI-F | PDSI-R1 | PDSI-R2
TBILL 10.30.13 |PIBL1212J211 M| 10/30/2013] 28| 0.08] _ 83.242000] 0.7000 3:0858 PM| 03759 | 1.2814 | 1.0184 | 1.0213
TBILL 11.06.13" |PIBLOGI3E010 | 1M| _ 11/6/2013] 35| 0.10] __ 0.336000] 0.7500 3:05:25 PM| 0.7500 | 0.7062 | 0.3750 | 0.3787
TBILL 11.13.13 |PIBL1212K228 | 1M| 11/13/2013] 42| 0.12] __ 5.063000] 0.4000 2:10:31 PM|_0.4000 | 0.7090 | 0.3873 | 0.3904
TBILL 11.27.13 |PIBL1212K237 | _2M| 11/27/2013] _ 56| 0.15 0.7147 | 0.4118 | 04138
TBILL 12.04.13 |PIBLOG13F028 | 2M|  12/4/2013] 63| 0.17 0.7175 | 0.4241 | 04255
TBILL 12.11.13_|PIBL1212L245 oM| 12/11/2013] 70| 0.19] 183.000000] 0.4500 | 10:12:31 AM| 0.4500 | 0.7203 | 0.4364 | 0.4372
TBILL 01.02.14" |PIBL0613G036 | _3M| __ 1/2/2014] 92| 0.25 0.7292 | 0.4750 | 0.4740
TBILL 01.08.14 |PIBL1213A012 | 3M| __ 1/8/2014] 98] 0.27] 410.000000] 0.2750 22120 PM| 04740 | 0.7511 | 0.5033 | 0.5007
TBILL 02.05.14 |PIBL1213A021 4M| _ 2/5/2014] 126 0.35 0.8535 | 0.6356 | 0.6255
TBILL 03.05.14 |PIBL1213C038 | 5M| _ 3/5/2014] 154| 0.42 0.9559 | 0.7678 | 0.7502
TBILL 04.02.14" |PIBL1213D046 | _6M| __ 4/2/2014] 182| 0.50 1.0583 | 0.9000 | 0.8750
TBILL 05.07.14 |PIBL1213E056 | _7M| __ 5/7/2014] 217| 0.60 11606 | 1.0023 | 0.9830
TBILL 06.04.14 |PIBL1213F062 | 8M| __ 6/4/2014] 245 0.67 10424 | 1.0841 | 1.0693
TBILL 07.02.14 |PIBL1213G070 | _OM| __ 7/2/2014] 273| 0.75 13242 | 1.1659 | 1.1557
TBILL 08.06.14 |PIBL1213H088 | 10M| __ 8/6/2014] 308| 0.85] _ 0.537000] 0.8500 3:43:00 PM| 08500 | 1.4265 | 1.0682 | 1.2636
TBILL 09.03.14* |PIBL12131096 Y| 9/3/2014] 336] 0.92 15083 | 1.3500 | 1.3500




