Interpolated Bills

March 04, 2013

'"S:l’:;‘:"t ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield | Traded Time | W.Ave | PDSIF | PDSI-R1 | PDSI-R2
TBILL 03.06.13 |PIBL1212C058 | <IM| _ 3/6/2013] 1| 0.00 3.5000 | 3.5000 | 3.5000
TBILL 03.13.13_|PIBLO312L244 | <IM| _ 3/13/2013] 8| 0.02 2.8969 | 28700 | 28700
TBILL 03.20.13_|PIBL1212C067 | <IM| _ 3/20/2013] 15| 0.04 22938 | 22400 | 22400
TBILL 04.03.13_|PIBLO612J053 | 1M| __ 4/3/2013] 29| 0.08 1.0877 | 0.9800 | 0.9800
TBILL 04.10.13" |PIBLO313A0T1 | 1M| _ 4/10/2013] _ 36| 0.10 0.4846 | 0.3500 | 0.3500
TBILL 04.17.13_|PIBL1212D084 | 1M| _ 4/17/2013] 43| 0.12 04849 | 0.3500 | 0.3357
TBILL 05.02.13 |PIBL1212E092 | 2M| _ 5/2/2013] 58| 0.16 0.4855 | 0.3500 | 0.3051
TBILL 05.08.13_|PIBLO313A020 | 2M| _ 5/8/2013] 64 0.18 0.4858 | 0.3500 | 0.2929
TBILL 05.15.13_|PIBL1212E109 | _2M| _ 5/15/2013] _ 71| 0.20 04861 | 0.3500 | 0.2786
TBILL 05.20.13" |PIBL1212E118 |  3M| _ 5/29/2013] _ 85 0.23 0.4867 | 0.3500 | 0.2500
TBILL 06.13.13_|PIBLO612L069 | 4M| _ 6/13/2013] 100] 0.27] _ 13.820117] 0.1500 | 2:49:06 PM| 0.1500 | 0.4887 | 0.3500 | 0.2470
TBILL 06.26.13 |PIBL1212F135 | 4M| _ 6/26/2013] 113] 0.31 04905 | 0.3500 | 0.2443
TBILL 07.10.13_|PIBL1212G143 | _4M| _ 7/10/2013] 127| 0.35] _25.613339] 0.2000 | 2:50:14 PM| 0.2000 | 0.4924 | 0.3500 | 0.2415
TBILL 07.24.13_|PIBL1212G152 | _5M| _ 7/24/2013] 141 0.39] _ 11.010500] 0.2000 | 2:50:20 PM| 0.2000 | 0.4943 | 0.3500 | 0.2386
TBILL 08.07.13_|PIBL1212H160 | 5M| __ 8/7/2013] 155] 0.43 04962 | 0.3500 | 0.2358
TBILL 08.22.13 |PIBL1212H179 | 5M| _ 8/22/2013] 170] 0.47 04982 | 0.3500 | 0.2327
TBILL 09.04.13" |PIBL12121187 | 6M| _ 9/4/2013] 183| 0.50] 343.180000] 0.2300 | 3:34:39 PM| 023017 | 0.5000 | 0.3500 | 0.2301
TBILL 09.18.13_|PIBL12121196 | _7M| _ 9/18/2013] 197| 0.54 0.5619 | 0.4136 | 0.2946
TBILL 10.02.13_|PIBL1212J202 | _7M| _ 10/2/2013] 211 0.58] __ 0.047000] 0.5000 | 2:00:30 PM| 05000 | 0.6237 | 0.4773 | 0.3592
TBILL 10.30.13_|PIBL1212J211 | _8M| 10/30/2013] 239 0.66 0.7474 | 0.6045 | 0.4882
TBILL 11.13.13_|PIBL1212K228 | OM| 11/13/2013] 253] 0.70 0.8093 | 0.6682 | 0.5528
TBILL 11.27.13_|PIBL1212K237 | _OM| 11/27/2013] 267 0.73 0.8711 | 0.7318 | 06173
TBILL12.11.13_|PIBL1212L245 | OM| 12/11/2013] 281| 0.77] _ 9.607000] 0.5000 | 2:37:51 PM| 05000 | 0.9330 | 0.7955 | 0.6819
TBILL 01.08.14 |PIBL1213A012 | 1OM| _ 1/8/2014] 309 0.85 1.0567 | 09227 | 0.8109
TBILL 02.05.14_|PIBL1213A021 Y[ 2/5/2014] 337] 0.93]  1.350000] 06260 | 3:21:20 PM| 0.7416 | 1.1804 | 1.0500 | 0.9400




