Interpolated Bills
October 18, 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] 9| 0.02 28245 | 27889 | 27889
TBILL 11.06.13_|PIBLOG13E0T0 | <IM| _ 11/6/2013] 16| 0.04 22335 | 2.1667 | 2.1667
TBILL11.13.13_|PIBL1212K228 | <IM| 11/13/2013] _ 23| 0.06 16425 | 15444 | 1.5444
TBILL 11.27.13 |PIBL1212K237 | _1M| 11/27/2013] _ 37| 0.10 0.4604 | 0.3000 | 0.3000
TBILL 12.04.13_|PIBLO613F028 | 1M| _ 12/4/2013] 44| 0.12 0.4610 | 0.3000 | 0.3000
TBILL12.11.13_|PIBL1212L245 | 2M| 12/11/2013] 51| 0.14 0.4617 | 0.3000 | 0.3000
TBILL 01.02.14 |PIBLO613G036 | _2M| _ 1/2/2014] _ 73| 0.20 1.484000] 0.5000 | 3:55:26 PM| 05000 | 0.4636 | 0.3000 | 0.3000
TBILL 01.08.14_|PIBL1213A012 | __2M| __ 1/8/2014] 79| 0.22 0.4642 | 0.3000 | 0.3000
TBILL 02.05.14" |PIBL12138A021 | 3M| _ 2/5/2014] 107| 0.29 5.001000] 0.0010 | 10:18:33 AM| 0.0010 | 0.4667 | 0.3000 | 0.3000
TBILL 03.05.14 |PIBL1213C038 | 5M| __ 3/5/2014] 135] 0.37 05132 | 0.3438 | 0.3438
TBILL 04.02.14_|PIBL1213D046 | 5M| __ 4/2/2014] 163] 0.45 0.5596 | 0.3875 | 0.3875
TBILL 04.10.14" |PIBL0613J042 | 6M| _ 4/10/2014] 171] 0.47 0.5729 | 0.4000 | 0.4000
TBILL 05.07.14 |PIBL1213E056 | _7M| __ 5/7/2014] 198] 0.54 0.6034 | 04298 | 0.4298
TBILL 06.04.14_|PIBL1213F062 | 8M| __ 6/4/2014] 226] 0.62 0.6349 | 0.4608 | 0.4608
TBILL 07.02.14 |PIBL1213G070 | _OM| __ 7/2/2014] 254] 0.70 0.6665 | 0.4917 | 04917
TBILL 08.06.14 |PIBL1213H088 | 10M| __ 8/6/2014] 289 0.79 0.7060 | 0.5304 | 0.5304
TBILL 09.03.14 |PIBL12131096 | 11M| __ 9/3/2014] 317| 0.87] _ 100.000000] 0.1500 | 11:17:24 AM| 0.1500 | 0.7376 | 0.5613 | 0.5613
TBILL 10.08.14" |PIBL1213J102 | _ 1Y| _ 10/8/2014] 352] 0.97 0.7771 | 0.6000 | 0.6000




