Interpolated Bills
October 24, 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] 5] 0.01 3.0880 | 3.0656 | 3.0656
TBILL 11.06.13_|PIBLOG13E0T0 | <IM| _ 11/6/2013] 12| 0.03 23669 | 2.3055 | 2.3055
TBILL11.13.13_|PIBL1212K228 | <IM| 11/13/2013] 19| 0.0 16458 | 15453 | 1.5453
TBILL 11.27.13 |PIBL1212K237 | _1M| 11/27/2013] _ 33| 0.09 0.2037 | 0.0250 | 0.0250
TBILL 12.04.13_|PIBLO613F028 | 1M| _ 12/4/2013] _ 40| 0.11 0.2037 | 0.0275 | 0.0275
TBILL12.11.13_|PIBL1212L245 | 2M| 12/11/2013] 47| 0.13 0.2037 | 0.0300 | 0.0300
TBILL 01.02.14 |PIBLO613G036 | _2M| _ 1/2/2014] 69| 0.19 0.2037 | 0.0379 | 0.0379
TBILL 01.08.14 |PIBL1213A012 | 2M| _ 1/8/2014] _ 75] 0.21 0.2037 | 0.0400 | 0.0400
TBILL 02.05.14" |PIBL1213A021 | 3M| _ 2/5/2014] 103| 0.28 0.502000] 0.0010 | 2:0450 PM| 0.0010 | 0.2037 | 0.0500 | 0.0500
TBILL 03.05.14 |PIBL1213C038 | 5M| __ 3/5/2014] 131] 0.36] __ 23.000000] 0.0750 | 10:14:10 AM| 0.0750 | 0.3014 | 0.1375 | 0.1156
TBILL 04.02.14 |PIBL1213D046 | 5M| _ 4/2/2014] 159 0.44 7.000000] 0.0850 | 10:13:38 AM| 0.0850 | 0.3992 | 0.2250 | 0.1812
TBILL 04.10.14" |PIBL0613J042 | 6M| _ 4/10/2014] 167| 0.46 0.4271 | 0.2500 | 0.2000
TBILL 05.07.14 |PIBL1213E056 | _7M| __ 5/7/2014] 194] 0.53 04429 | 0.2410 | 0.1985
TBILL 06.04.14 |PIBL1213F062 | 8M| __ 6/4/2014] 222 0.61 04594 | 0.2317 | 0.1969
TBILL 07.02.14 |PIBL1213G070 | _OM| __ 7/2/2014] 250 0.69 04758 | 0.2224 | 0.1953
TBILL 08.06.14 |PIBL1213H088 | 10M| __ 8/6/2014] 285] 0.78] _ 15.000000] 0.1000 | 8:53:50 AM| 0.1000 | 0.4963 | 0.2108 | 0.1934
TBILL 09.03.14 |PIBL12131096 | 11M| __ 9/3/2014] 313| 0.86 05128 | 0.2014 | 0.1918
TBILL 10.08.14" |PIBL1213J102 | _ 1Y| _ 10/8/2014] 348] 0.96] _ 195.978000] 0.1350 | 11:01:33AM| 0.1719 | 0.5333 | 0.1898 | 0.1898




