Interpolated Bills
October 17, 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] 12| 0.03 26315 | 25833 | 25833
TBILL 11.06.13_|PIBLOG13E0T0 | <IM| _ 11/6/2013] 19| 0.0 2.0788 | 20000 | 2.0000
TBILL 11.13.13_|PIBL1212K228 | M| 11/13/2013] _ 26| 0.07 15262 | 1.4167 | 1.4167
TBILL 11.27.13° |PIBL1212K237 | M| 11/27/2013] _ 40| 0.11 0.4208 | 0.2500 | 0.2500
TBILL 12.04.13_|PIBLO613F028 | 2M| _ 12/4/2013] 47| 0.13 0.4212 | 0.2500 | 0.2500
TBILL12.11.13_|PIBL1212L245 | M| 12/11/2013] 54| 0.15 0.4215 | 0.2500 | 0.2500
TBILL 01.02.14 |PIBLO613G036 | _2M| __ 1/2/2014] _ 76| 0.21 0.4226 | 0.2500 | 0.2500
TBILL 01.08.14" [PIBL1213A012 | 3M| _ 1/8/2014] 82| 0.23 0.4229 | 0.2500 | 0.2500
TBILL 02.05.14 |PIBL12138A021 | 4M| _ 2/5/2014] 110| 0.30 04432 | 02652 | 0.2652
TBILL 03.05.14 |PIBL1213C038 | 5M| _ 3/5/2014] 138 0.38 0.4635 | 0.2804 | 0.2804
TBILL 04.02.14 |PIBL1213D046 | 5M| _ 4/2/2014] 166 0.46 0.4838 | 02057 | 0.2957
TBILL 04.10.14" |PIBLO613J042 | 6M| _ 4/10/2014] 174 0.48 0.4896 | 0.3000 | 0.3000
TBILL 05.07.14 |PIBL1213E056 | _7M| __ 5/7/2014] 201| 0.5 0.5169 | 0.3298 | 0.3298
TBILL 06.04.14 |PIBL1213F062 | _8M| _ 6/4/2014] 229 0.63 0.5453 | 0.3608 | 0.3608
TBILL 07.02.14 |PIBL1213G070 | _OM| __ 7/2/2014] 257 0.71 05737 | 0.3917 | 0.3917
TBILL 08.06.14 |PIBL1213H088 | 10M| __ 8/6/2014] 292| 0.80] _ 100.000000] 0.1250 | 10:33:50 AM| 0.1250 | 0.6091 | 0.4304 | 0.4304
TBILL 09.03.14 |PIBL12131096 | 11M| __ 9/3/2014] 320| 0.88 0.6375 | 04613 | 0.4613
TBILL 10.08.14" [PIBL1213J102 | _ 1Y| _ 10/8/2014] 355] 0.98 1.017000] 0.1800 | 11:48:18 AM| 0.1800 | 0.6729 | 0.5000 | 0.5000




