Interpolated Bills

March 07, 2013

'“s:‘:'::“t ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield | Traded Time | W.Ave | PDSIF | PDSI-R1 | PDSI-R2
TBILL 03.13.13_|PIBLO312L244 | <IM| _ 3/13/2013] 5] 0.01 31127 | 3.0938 | 3.0925
TBILL 03.20.13_|PIBL1212C067 | <IM| _ 3/20/2013] 12| 0.0 24348 | 23828 | 23794
TBILL 04.03.13_|PIBL0612J053 | M| __ 4/3/2013] _ 26| 0.07 1.0791 | 0.9609 | 0.9531
TBILL 04.10.13" |PIBLO313A0T1 | _1M| _ 4/10/2013] _ 33| 0.09 0.4013 | 0.2500 | 0.2400
TBILL 04.17.13_|PIBL1212D084 | M| _ 4/17/2013] _ 40| 0.11 0.3975 | 02437 | 0.2338
TBILL 05.02.13 |PIBL1212E092 | 2M| _ 5/2/2013] 55 0.15 0.3893 | 0.2304 | 0.2204
TBILL 05.08.13_|PIBLO3138A020 | 2M| _ 5/8/2013] 61| 0.7 0.3861 | 0.2250 | 0.2150
TBILL 05.15.13_|PIBL1212E109 | _2M| _ 5/15/2013] _ 68| 0.19 0.3822 | 0.2188 | 0.2087
TBILL 05.29.13 |PIBL1212E118 | 3M| _ 5/29/2013] 82| 0.23 0.3746 | 0.2062 | 0.1963
TBILL 06.05.13" |PIBL0313C037 | _3M| __ 6/5/2013] _ 89| 0.24 0.3708 | 0.2000 | 0.1900
TBILL 06.13.13_|PIBLO612L069 | _ 4M| _ 6/13/2013] 97| 0.27 0.3790 | 0.2084 | 0.1988
TBILL 06.26.13 |PIBL1212F135 | 4M| _ 6/26/2013] 110| 0.30 0.3923 | 0.2219 | 0.213f
TBILL 07.10.13_|PIBL1212G143 | _4M| _ 7/10/2013] 124] 0.34 0.4066 | 02365 | 0.2285
TBILL 07.24.13_|PIBL1212G152 | _5M| _ 7/24/2013] 138] 0.38] __ 3.000000] 0.1250 | 10:56:03 AM| 0.1250 | 0.4209 | 0.2512 | 0.2438
TBILL 08.07.13_|PIBL1212H160 | 5M| _ 8/7/2013] 152| 0.42 04352 | 0.2658 | 0.2592
TBILL 08.22.13 |PIBL1212H179 | 5M| _ 8/22/2013] 167 0.46 0.4505 | 0.2814 | 0.2757
TBILL 09.04.13" |PIBL12121187 | 6M| _ 9/4/2013] 180 0.49 0.4638 | 0.2950 | 0.2900
TBILL 09.18.13_|PIBL12121196 | 7M| _ 9/18/2013] 194 0.53 04939 | 0.3258 | 0.3200
TBILL 10.02.13_|PIBL1212J202 | _7M| _ 10/2/2013] 208] 0.57 0.5240 | 0.3565 | 0.3500
TBILL 10.30.13_|PIBL1212J211 | _8M| 10/30/2013] 236 0.65 0.5843 | 0.4181 | 0.4100
TBILL11.13.13_|PIBL1212K228 | OM| 11/13/2013] 250 0.69 0.6144 | 04488 | 0.4400
TBILL 11.27.13_|PIBL1212K237 | OM| 11/27/2013] 264 0.73 0.6445 | 04796 | 0.4700
TBILL 12.11.13_|PIBL1212L245 | OM| 12/11/2013] 278] 0.76] __ 3.200000] 0.3750 | 3:49:19 PM| 0.4624 | 0.6747 | 05104 | 0.5000
TBILL 01.08.14 |PIBL1213A012 | 1OM| __1/8/2014] 306 0.84 0.7349 | 05719 | 0.5600
TBILL 02.05.14 |PIBL1213A021 | 11M| _ 2/5/2014] 334] 0.92] 557.604277] 06250 | 412:43PM| 06304 | 0.7952 | 0.6335 | 0.6200
TBILL 03.05.14" |PIBL1213C038 | _ 1Y| _ 3/5/2014] 362 0.99 0.8554 | 0.6950 | 0.6800




