Interpolated Bills
January 31, 2013

'“s:‘:'::“t ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield | Traded Time | W.Ave | PDSIF | PDSI-R1 | PDSI-R2
TBILL 02.06.13_|PIBL1212B031 | <IM| _ 2/6/2013] 5] 0.01 31094 | 3.0875 | 3.0875
TBILL 02.13.13_|PIBLO312K227 | <IM| _ 2/13/2013] 12| 0.0 24258 | 2.3656 | 2.3656
TBILL 02.20.13_|PIBL1212B040 | <IM| _ 2/20/2013] 19| 0.0 17422 | 1.6438 | 1.6438
TBILL 02.27.13_|PIBLO312K236 | M| _ 2/27/2013] _ 26| 0.07 1.0586 | 09219 | 0.9219
TBILL 03.06.13" |PIBL1212C058 | 1M| _ 3/6/2013] 33| 0.09 0.3750 | 0.2000 | 0.2000
TBILL 03.13.13_|PIBLO312L244 | 1M| _ 3/13/2013] _ 40| 0.11 0.3691 | 0.1939 | 0.1939
TBILL 03.20.13_|PIBL1212C067 | 2M| _ 3/20/2013] 47| 0.43] _ 1.146000] 02750 | 2:41:28 PM| 0.2750 | 0.3632 | 0.1877 | 0.1877
TBILL 04.03.13_|PIBLO612J053 | 2M| __ 4/3/2013] 61| 0.17 0.3515 | 0.1754 | 0.1754
TBILL 04.10.13_|PIBLO313A0T1 | 2M| _ 4/10/2013] _ 68| 0.19 0.3456 | 0.1693 | 0.1693
TBILL 04.17.13_|PIBL1212D084 | 2M| _ 4/17/2013] _ 75] 0.21 0.3397 | 0.1632 | 0.1632
TBILL 05.02.13" |PIBL1212E092 | 3M| _ 5/2/2013] 90| 0.25 0.3271 | 0.1500 | 0.1500
TBILL 05.15.13_|PIBL1212E109 | _ 4M| _ 5/15/2013] 103 0.28 0.3601 | 0.1835 | 0.1835
TBILL 05.29.13 |PIBL1212E118 | 4M| _ 5/29/2013] 117 0.32 0.3957 | 0.2196 | 0.2196
TBILL 06.13.13_|PIBLO612L069 | 5M| _ 6/13/2013] 132| 0.36 0.4339 | 0.2582 | 0.2582
TBILL 06.26.13 |PIBL1212F135 | 5M| _ 6/26/2013] 145 0.40 04669 | 0.2918 | 0.2918
TBILL 07.10.13_|PIBL1212G143 | _5M| _ 7/10/2013] 159 0.44] _ 2.300000] 0.1500 | 859:18 AM| 0.1500 | 0.5025 | 0.3278 | 0.3278
TBILL 07.24.13_|PIBL1212G152 | _6M| _ 7/24/2013] 173 0.48 0.5381 | 0.3639 | 0.3639
TBILL 08.07.13" |PIBL1212H160 | _6M| __ 8/7/2013] 187| 0.51 0.5737 | 0.4000 | 0.4000
TBILL 08.22.13 |PIBL1212H179 | 7M| _ 8/22/2013] 202| 0.55 0.6313 | 04723 | 0.4713
TBILL 09.04.13_|PIBL12121187 | 7M| _ 9/4/2013] 215] 0.59 0.6811 | 05350 | 0.5331
TBILL 09.18.13_|PIBL12121196 | 8M| _ 9/18/2013] 229 0.63 0.7349 | 0.6026 | 0.5997
TBILL 10.02.13_|PIBL1212J202 | _8M| _ 10/2/2013] 243] 0.67 0.7886 | 0.6701 | 0.6663
TBILL 10.30.13_|PIBL1212J211 | _OM| 10/30/2013] 271 0.74 0.8960 | 0.8051 | 0.7994
TBILL 11.13.13_|PIBL1212K228 | 10M| 11/13/2013] 285 0.78 0.9497 | 0.8726 | 0.8659
TBILL 11.27.13_|PIBL1212K237 | 10M| 11/27/2013] 299 0.82 1.0034 | 09401 | 0.9325
TBILL 12.11.13_|PIBL1212L245 | 11M| 12/11/2013] 313| 0.86 1.0572 | 1.0077 | 0.9991
TBILL 01.08.14" |PIBL1213A012 | _ 1Y| _ 1/8/2014] 341] 0.94] _ 1.583000] 05250 | 3:39:11 PM| 05250 | 1.1646 | 1.1427 | 1.1322




