Interpolated Bills

November 21, 2013

'“S:::::“t ISIN Tenor| Maturity |Days| YRS | D.Vol (MM) |Last Yield| Traded Time | W.Ave | PDSI-F | PDSI-R1 | PDSI-R2
TBILL 11.27.13 |PIBL1212K237 | <IM| 11/27/2013] 5| 0.01 3.1802 | 3.1650 | 3.1650
TBILL 12.04.13 |PIBLOG13F028 | <IM| _ 12/4/2013] 12| 0.03 2.6206 | 25787 | 25787
TBILL 12.11.13 |PIBL1212L245 | <iIM| 12/11/2013] 19| 0.05 2.0610 | 1.9925 | 1.9925
TBILL 01.02.14" |PIBL0613G036 | 1M| __ 1/2/2014] 41| 0.11 0.3023 | 0.1500 | 0.1500
TBILL 01.08.14 |PIBL1213A012 | _2M| __ 1/8/2014] 47| 0.13 0.3027 | 0.1500 | 0.1500
TBILL 02.05.14 |PIBL1213A021 oM| _ 2/5/2014] 75| 0.21 0.3048 | 0.1500 | 0.1500
TBILL 03.05.14" |PIBL1213C038 | _3M| __ 3/5/2014] 103| 0.28 0.3068 | 0.1500 | 0.1500
TBILL 04.02.14 |PIBL1213D046 | 5M| __ 4/2/2014] 131] 0.36 1.341636] 0.7500 | 11:36:06 AM| 1.1245 | 03732 | 0.2115 | 0.2115
TBILL 04.10.14 _|PIBL0613J042 5M| _ 4/10/2014] 139] 0.38 0.3922 | 0.2291 | 0.2291
TBILL 05.07.14 |PIBL1213E056 | 5M| __ 5/7/2014] 166 0.46 0.501000] 0.0010 3:24:45 PM|_ 0.0010 | 0.4563 | 0.2885 | 0.0885
TBILL 06.04.14* |PIBL1213F062 | 6M| __ 6/4/2014] 194] 053 0.5227 | 0.3500 | 0.3500
TBILL 07.02.14 |PIBL1213G070 | 8M| __ 7/2/2014] 222| 0.61 05975 | 0.4227 | 04227
TBILL 08.06.14 |PIBL1213H088 | _O9M| __ 8/6/2014] 257| 0.71 0.6910 | 0.5136 | 0.5136
TBILL 09.03.14 |PIBL12131096 | 10M| __ 9/3/2014] 285 0.78 0.7658 | 05864 | 0.5864
TBILL 10.08.14 |PIBL1213J102 | 11M| _ 10/8/2014] 320 0.88] __ 53.236000] 0.1500 3:54:32 PM| 01750 | 0.8593 | 0.6773 | 0.6773
TBILL 11.05.14* |PIBL1213K119 Y| 11/5/2014] 348| 0.96 0.200000] 0.2600 9:44:34 AM| _0.2600 | 0.9341 | 0.7500 | 0.7500




