Interpolated Bills

November 07, 2013

'“S:::::“t ISIN Tenor| Maturity |Days| YRS | D.Vol (MM) |Last Yield| Traded Time | W.Ave | PDSIF | PDSI-R1 | PDSI-R2
TBILL 11.13.13_|PIBL1212K228 | <IM| 11/13/2013] 5] 0.01 3.0938 | 3.0750 | 3.0750
TBILL 11.27.13_|PIBL1212K237 | <IM| 11/27/2013] 19| 0.0 16719 | 158756 | 1.5875
TBILL 12.04.13_|PIBLO613F028 | 1M| _ 12/4/2013] _ 26| 0.07 0.9609 | 0.8438 | 0.8438
TBILL 12.11.13" |PIBL1212L245 | 1M| 12/11/2013] _ 33| 0.09 0.2500 | 0.1000 | 0.1000
TBILL 01.02.14 |PIBLO613G036 | _2M| __ 1/2/2014] _ 55 0.15 0.2516 | 0.1000 | 0.1000
TBILL 01.08.14 |PIBL12138A012 | 2M| _ 1/8/2014] 61| 0.17 0.2521 | 0.1000 | 0.1000
TBILL 02.05.14" |PIBL12138A021 | 3M| __ 2/5/2014] 89| 0.24 0.2542 | 0.1000 | 0.1000
TBILL 03.05.14 |PIBL1213C038 | _4M| _ 3/5/2014] 117| 0.32 0.2894 | 0.1308 | 0.1308
TBILL 04.02.14 |PIBL1213D046 | 5M| _ 4/2/2014] 145 0.40 0.3247 | 0.1615 | 0.1615
TBILL 04.10.14 |PIBLO613J042 | 5M| _ 4/10/2014] 153| 0.42 0.3347 | 0.1703 | 0.1703
TBILL 05.07.14°_|PIBL1213E056 | 6M| __ 5/7/2014] 180] 0.49 0.3687 | 0.2000 | 0.2000
TBILL 06.04.14 |PIBL1213F062 | _7M| __ 6/4/2014] 208] 0.57 0.4165 | 0.2462 | 0.2462
TBILL 07.02.14 |PIBL1213G070 | _8M| __ 7/2/2014] 236 0.65 0.4642 | 02923 | 0.2923
TBILL 08.06.14 |PIBL1213H088 | OM| _ 8/6/2014] 271 0.74] __ 50.000000] 0.3500 | 3:45:03 PM| 03500 | 0.5240 | 0.3500 | 0.3500
TBILL 09.03.14 |PIBL12131096 | 10M| __ 9/3/2014] 299 0.82 05717 | 0.3962 | 0.3962
TBILL 10.08.14 |PIBL1213J102 | 11M| _ 10/8/2014] 334 0.92 0.6314 | 04538 | 0.4538
TBILL 11.05.14" |PIBLI1213K119 | _ 1Y| _ 11/5/2014] 362| 0.99 0.757000] 02600 | 10:15:13AM| 0.2600 | 0.6792 | 0.5000 | 0.5000




