Interpolated Bills

February 25, 2013

'“s:‘:'::“t ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield | Traded Time | W.Ave | PDSIF | PDSI-R1 | PDSI-R2
TBILL 02.27.13_|PIBLO312K236 | <IM| _ 2/27/2013] 1| 0.00 3.5000 | 3.5000 | 3.5000
TBILL 03.06.13_|PIBL1212C058 | <IM| _ 3/6/2013] 8| 0.02 2.8825 | 28500 | 28500
TBILL 03.13.13_|PIBLO312L244 | <IM| _ 3/13/2013] 15| 0.04 2.2650 | 22000 | 22000
TBILL 03.20.13_|PIBL1212C067 | <IM| _ 3/20/2013] 22| 0.06 16475 | 15500 | 1.5500
TBILL 04.03.13" |PIBLO612J053 | 1M| __ 4/3/2013] 36| 0.10 0.4125 | 0.2500 | 0.2500
TBILL 04.10.13_|PIBLO313A0T1 | 1M| _ 4/10/2013] 43| 0.12 04250 | 0.2625 | 0.2625
TBILL 04.17.13_|PIBL1212D084 | 2M| _ 4/17/2013] 50| 0.14 0.4375 | 0.2750 | 0.2750
TBILL 05.02.13 |PIBL1212E092 | 2M| _ 5/2/2013] 65 0.18 04643 | 0.3018 | 0.3018
TBILL 05.08.13_|PIBLO313A020 | 2M| _ 5/8/2013] _ 71| 0.20 04750 | 03125 | 0.3125
TBILL 05.15.13_|PIBL1212E109 | 2M| _ 5/5/2013] _ 78| 0.21 04875 | 0.3250 | 0.3250
TBILL 05.20.13" |PIBL1212E118 | 3M| _ 5/29/2013] 92| 0.25 0.5125 | 0.3500 | 0.3500
TBILL 06.13.13_|PIBLO612L069 | 4M| _ 6/13/2013] 107 0.29 0.5380 | 0.3730 | 0.3730
TBILL 06.26.13 |PIBL1212F135 | 4M| _ 6/26/2013] 120| 0.33 0.5601 | 0.3929 | 0.3929
TBILL 07.10.13_|PIBL1212G143 | _5M| _ 7/10/2013] 134] 0.37 0.5839 | 04143 | 0.4143
TBILL 07.24.13_|PIBL1212G152 | _5M| _ 7/24/2013] 148 0.41 0.6078 | 04357 | 0.4357
TBILL 08.07.13_|PIBL1212H160 | 5M| _ 8/7/2013] 162| 0.45 0.6316 | 0.4571 | 0.4571
TBILL 08.22.13 |PIBL1212H179 | 6M| _ 8/22/2013] 177| 0.49 0.6571 | 0.4801 | 0.480f
TBILL 09.04.13" |PIBL12121187 | 6M| _ 9/4/2013] 190| 0.52 0.6792 | 0.5000 | 0.5000
TBILL 09.18.13_|PIBL12121196 | 7M| _ 9/18/2013] 204 0.56 0.7267 | 0.5500 | 0.5500
TBILL 10.02.13_|PIBL1212J202 | _7M| _ 10/2/2013] 218 0.60 0.7743 | 0.6000 | 0.6000
TBILL 10.30.13_|PIBL1212J211 | _ 8M| 10/30/2013] 246| 0.68 0.8693 | 0.7000 | 0.7000
TBILL 11.13.13_|PIBL1212K228 | OM| 11/13/2013] 260 0.71 0.9169 | 0.7500 | 0.7500
TBILL 11.27.13_|PIBL1212K237 | OM| 11/27/2013] 274 0.75 0.9644 | 0.8000 | 0.8000
TBILL 12.11.13_|PIBL1212L245 | 10M| 12/11/2013] 288 0.79 1.0120 | 0.8500 | 0.8500
TBILL 01.08.14 |PIBL1213A012 | 11M| __ 1/8/2014] 316] 0.87 1.1070 | 09500 | 0.9500
TBILL 02.05.14"_|PIBL1213A021 Y[ 2/5/2014] 344] 095 12021 | 1.0500 | 1.0500




