Interpolated Bills

December 16, 2013

'“S:::::“t ISIN Tenor| Maturity |Days| YRS | D.Vol (MM) |Last Yield| Traded Time | W.Ave | PDSI-F | PDSI-R1 | PDSI-R2
TBILL 01.02.14 |PIBLO613G036 | <I1M| _ 1/2/2014] 16| 0.04 25491 | 2.4974 | 24974
TBILL 01.08.14 |PIBL1213A012 | <IM| __ 1/8/2014] 22| 0.06 2.1687 | 2.0964 | 2.0964
TBILL 02.05.14" |PIBL1213A021 M| 2/5/2014] 50| 0.14 0.3937 | 0.2250 | 0.2250
TBILL 03.05.14 |PIBL1213C038 | _2M| __ 3/5/2014] 78| 0.21 0.4358 | 0.2625 | 0.2625
TBILL 04.02.14* |PIBL1213D046 | _3M| __ 4/2/2014] 106] 0.29 0.4779 | 0.3000 | 0.3000
TBILL 04.10.14 _|PIBL0613J042 4M|  4/10/2014] 114] 0.31 0.4868 | 0.3088 | 0.3088
TBILL 05.07.14 |PIBL1213E056 | 5M| __ 5/7/2014] 141 0.39 8.000000] 0.0750 | 11:37:12AM| 0.0750 | 0.5169 | 0.3385 | 0.3385
TBILL 06.04.14 |PIBL1213F062 | 5M| __ 6/4/2014] 169] 0.46 0.5480 | 0.3692 | 0.3692
TBILL 07.02.14" |PIBL1213G070 | 6M| __ 7/2/2014] 197 0.54 0.5792 | 0.4000 | 0.4000
TBILL 08.06.14 |PIBL1213H088 | _8M| __ 8/6/2014] 232| 0.64 0.6753 | 04972 | 04972
TBILL 09.03.14 |PIBL12131096 oM| _ 9/3/2014] 260 0.71 0.7521 | 05750 | 0.5750
TBILL 10.08.14 |PIBL1213J102 | 10M| _ 10/8/2014] 295 0.81 0.8482 | 06722 | 06722
TBILL 11.05.14* |PIBL1213K119 Y| 11/5/2014] 323| 0.89 0.9250 | 0.7500 | 0.7500




