Interpolated Bills
October 16, 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] 13| 0.04] _ 128.510000] 0.0010 | 11:02:04AM| 0.0010 | 26044 | 24508 | 2.4503
TBILL 11.06.13_|PIBLOG13E0T0 | <IM| _ 11/6/2013] _ 20| 0.0 2.0819 | 1.8380 | 1.8380
TBILL11.13.13_|PIBL1212K228 | M| 11/13/2013] 27| 0.07 15595 | 1.2256 | 1.2256
TBILL 11.27.13" |PIBL1212K237 | _1M| 11/27/2013] 41| 0.11] __ 50.000000] 0.0010 | 11:01:49 AM| 0.0010 | 0.5146 | 0.0010 | 0.0010
TBILL 12.04.13_|PIBLO613F028 | 2M| _ 12/4/2013] 48| 0.13] _ 336.000000] 0.0010 | 11:01:36 AM|_0.0010 | 0.5153 | 0.0550 | 0.0010
TBILL12.11.13_|PIBL1212L245 | 2M| 12/11/2013] _55] 0.15 0.5160 | 0.1090 | 0.0010
TBILL 01.02.14 |PIBLO613G036 | _2M| __ 1/2/2014] _ 77| 0.21 0.5181 | 0.2787 | 0.0010
TBILL 01.08.14" |PIBL1213A012 | _3M| _ 1/8/2014] 83| 0.23] _ 473.158437] 0.0010 | 2:23:23PM|_ 0.0010 | 0.5187 | 0.3250 | 0.0010
TBILL 02.05.14 |PIBL1213A021 | _4M| _ 2/5/2014] 111 0.30] _ 207.641000] 0.6250 | 3:19:44 PM| 0.0244 | 05479 | 0.3554 | 0.0203
TBILL 03.05.14 |PIBL1213C038 | 5M| _ 3/5/2014] 139 0.38 0.5771 | 0.3859 | 0.0397
TBILL 04.02.14_|PIBL1213D046 | 5M| __ 4/2/2014] 167] 0.46 0.6063 | 0.4163 | 0.0590
TBILL 04.10.14" |PIBL0613J042 | 6M| _ 4/10/2014] 175] 0.48] _ 307.049000] 0.0600 | 4:02:34 PM|_ 0.0645 | 0.6146 | 04250 | 0.0645
TBILL 05.07.14 |PIBL1213E056 | _7M| __ 5/7/2014] 202| 0.55 0.6444 | 04548 | 0.1481
TBILL 06.04.14 |PIBL1213F062 | 8M| __ 6/4/2014] 230| 0.63 0.6754 | 04858 | 0.2348
TBILL 07.02.14 |PIBL1213G070 | _OM| __ 7/2/2014] 258 0.71 0.7063 | 0.5167 | 0.3215
TBILL 08.06.14 |PIBL1213H088 | 10M| __ 8/6/2014] 293 0.80 0.646000] 05000 | ©9:57:16 AM| 0.5000 | 0.7450 | 0.5554 | 0.4299
TBILL 09.03.14 |PIBL12131096 | 11M| __ 9/3/2014] 321| 0.88 0.7759 | 0.5863 | 0.5166
TBILL 10.08.14" [PIBL1213J102 | _ 1Y| _ 10/8/2014] 356] 0.98 7.341000] 01250 | 21050 PM| 0.1284 | 0.8146 | 0.6250 | 0.6250




