Interpolated Bills
October 10, 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] 19| 0.05 17691 | 16719 | 1.6719
TBILL 11.06.13_|PIBLO613E0T0 | M| _ 11/6/2013] 26| 0.07 1.0960 | 0.9609 | 0.9609
TBILL 11.13.13" |PIBL1212K228 | 1M| 11/13/2013] _ 33| 0.09 0.4229 | 0.2500 | 0.2500
TBILL 11.27.13_|PIBL1212K237 | 2M| 11/27/2013] _ 47| 0.13 0.4234 | 0.1878 | 0.1878
TBILL 12.04.13_|PIBLO613F028 | 2M| _ 12/4/2013] 54| 0.15 0.4237 | 0.1566 | 0.1566
TBILL12.11.13_|PIBL1212L245 | 2M| 12/11/2013] 61| 0.17 04239 | 0.1255 | 0.1255
TBILL 01.02.14 |PIBLO613G036 | 3M| __ 1/2/2014] _ 83| 0.23 0.4248 | 0.0277 | 0.0277
TBILL 01.08.14" |PIBL1213A012 | _3M| _ 1/8/2014] 89| 0.24] _ 333.530000] 0.0010 | 9:58:04 AM| 0.0010 | 0.4250 | 0.0010 | 0.0010
TBILL 02.05.14 |PIBL1213A021 | 4M| _ 2/5/2014] 117| 0.32 0.4624 | 0.0281 | 0.028f
TBILL 03.05.14 |PIBL1213C038 | 5M| __ 3/5/2014] 145 0.40 04998 | 0.0552 | 0.0552
TBILL 04.02.14_|PIBL1213D046 | 6M| __ 4/2/2014] 173| 0.48 05372 | 0.0823 | 0.0823
TBILL 04.10.14" |PIBL0613J042 | 6M| _ 4/10/2014] 181 0.50] 1,180.330000] 0.0900 | 9:52:08 AM| 0.0900 | 0.5479 | 0.0900 | 0.0900
TBILL 05.07.14 |PIBL1213E056 | _7M| __ 5/7/2014] 208] 0.57 0.5665 | 0.1049 | 0.1049
TBILL 06.04.14 |PIBL1213F062 | 8M| _ 6/4/2014] 236] 0.65 0.5859 | 0.1204 | 0.1204
TBILL 07.02.14 |PIBL1213G070 | _OM| __ 7/2/2014] 264 0.73 0.6052 | 0.1358 | 0.1358
TBILL 08.06.14 |PIBL1213H088 | 10M| __ 8/6/2014] 299 0.82 0.6204 | 0.1551 | 0.1551
TBILL 09.03.14 |PIBL12131096 | 11M| __ 9/3/2014] 327| 0.90 0.6487 | 0.1706 | 0.1706
TBILL 10.08.14" |PIBL1213J102 | _ 1Y| _ 10/8/2014] 362 0.99] 10,021.810200] 0.1500 | 11:00:23 AM| 0.1899 | 0.6729 | 0.1899 | 0.1899




