Interpolated Bills
October 08, 2013

'“S:::::“t ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield | Traded Time | W.Ave | PDSIF | PDSI-R1 | PDSI-R2
TBILL 10.30.13_|PIBL1212J211 | <IM| 10/30/2013] 21| 0.06 16936 | 15882 | 1.5882
TBILL 11.06.13_|PIBLOG13E0T0 | 1M| _ 11/6/2013] 28| 0.08 1.0614 | 09191 | 0.9191
TBILL 11.13.13" |PIBL1212K228 | 1M| 11/13/2013] _ 35] 0.10 04292 | 0.2500 | 0.2500
TBILL 11.27.13_|PIBL1212K237 | 2M| 11/27/2013] _ 49| 0.13 04297 | 0.1878 | 0.1878
TBILL 12.04.13_|PIBLO613F028 | 2M| _ 12/4/2013] _ 56| 0.15 04299 | 0.1566 | 0.1566
TBILL 12.11.13_|PIBL1212L245 | 2M| 12/11/2013] _ 63| 0.7 0.4302 | 0.1255 | 0.1255
TBILL 01.02.14 |PIBLO613G036 | _ 3M| __ 1/2/2014] _ 85 0.23 0.4310 | 0.0277 | 0.0277
TBILL 01.08.14" [PIBL12138A012 | _3M| _ 1/8/2014] 91| 0.25] 159.040000] 0.0010 | 8:52:06 AM| 0.0010 | 0.4312 | 0.0010 | 0.0010
TBILL 02.05.14 |PIBL1213A021 | 4M| _ 2/5/2014] 119 0.33] 287.560568] 0.1250 | 12:09:08 PM| 0.0435 | 04667 | 0.0274 | 0.0274
TBILL 03.05.14 |PIBL1213C038 | 5M| _ 3/5/2014] 147| 0.40] _ 1.241000] 0.0800 | 8:51:06 AM| 0.0800 | 0.5022 | 0.0538 | 0.0538
TBILL 04.02.14 |PIBL1213D046 | 6M| _ 4/2/2014] 175] 0.48 0.5378 | 0.0802 | 0.0802
TBILL 04.10.14" |PIBLO613J042 | 6M| _ 4/10/2014] 183 0.50] 4,708.831000] 0.0400 | 11:22:54 AM| 0.0877 | 0.5479 | 0.0877 | 0.0877
TBILL 05.07.14 |PIBL1213E056 | _7M| _ 5/7/2014] 210] 0.58] __ 0.200000] 0.0400 | 11:59:37 AM| 0.0400 | 0.5694 | 0.1029 | 0.1029
TBILL 06.04.14 |PIBL1213F062 | 8M| __ 6/4/2014] 238| 0.65 0.5916 | 0.1188 | 0.1188
TBILL 07.02.14 |PIBL1213G070 | _OM| __ 7/2/2014] 266 0.73 0.6138 | 0.1346 | 0.1346
TBILL 08.06.14 |PIBL1213H088 | 10M| _ 8/6/2014] 301 0.83] 206.721000] 0.2500 | 2:03:13PM| 0.2597 | 0.6416 | 0.1543 | 0.1543
TBILL 09.03.14 |PIBL12131096 | 11M| __ 9/3/2014] 329 0.90 0.6639 | 0.1701 | 0.1701
TBILL 10.08.14" [PIBL1213J102 | _ 1Y| _ 10/8/2014] 364 1.00] 7,713.441405] 0.1500 | 2:10:52PM| 0.1899 | 0.6917 | 0.1899 | 0.1899




