Interpolated Bills

March 08, 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] 2| 0.01 34135 | 3.4004 | 3.4094
TBILL 03.20.13_|PIBL1212C067 | <IM| _ 3/20/2013] 9| 0.02 2.8077 | 27756 | 27756
TBILL 04.03.13_|PIBLO612J053 | <IM| __ 4/3/2013] 23| 0.06 15961 | 15078 | 1.5078
TBILL 04.10.13_|PIBLO313A0T1 | 1M| _ 4/10/2013] _ 30| 0.08 0.0904 | 08739 | 0.8739
TBILL 04.17.13" |PIBL1212D084 | 1M| _ 4/17/2013] 37| 0.10 0.3846 | 0.2400 | 0.2400
TBILL 05.02.13_|PIBL1212E092 | 2M| _ 5/2/2013] 52| 0.14 0.3736 | 0.2268 | 0.2268
TBILL 05.08.13_|PIBLO313A020 | 2M| _ 5/8/2013] 58| 0.16 0.3692 | 0.2216 | 0.2216
TBILL 05.15.13_|PIBL1212E109 | _2M| _ 5/15/2013] 65 0.18 0.3641 | 0.2154 | 0.2154
TBILL 05.29.13 |PIBL1212E118 | 2M| _ 5/29/2013] _ 79| 0.22 0.3539 | 02032 | 0.2032
TBILL 06.05.13_|PIBL0313C037 | _3M| __ 6/5/2013] _ 86| 0.24 0.3488 | 0.1970 | 0.1970
TBILL 06.13.13" |PIBLO612L069 | 3M| _ 6/13/2013] 94| 0.26 0.3429 | 0.1900 | 0.1900
TBILL 06.26.13 |PIBL1212F135 | 4M| _ 6/26/2013] 107| 0.29 0.3547 | 0.1980 | 0.2027
TBILL 07.10.13_|PIBL1212G143 | _4M| _ 7/10/2013] 121| 0.33 0.3675 | 0.2067 | 0.2164
TBILL 07.24.13_|PIBL1212G152 | _5M| _ 7/24/2013] 135] 0.37 0.3803 | 0.2154 | 0.2302
TBILL 08.07.13_|PIBL1212H160 | 5M| __ 8/7/2013] 149 0.41 0.3930 | 0.2240 | 0.2439
TBILL 08.22.13 |PIBL1212H179 | 5M| _ 8/22/2013] 164 0.45 0.4067 | 02333 | 0.2586
TBILL 09.04.13 |PIBL12121187 | 6M| _ 9/4/2013] 177| 0.49 04185 | 02413 | 0.2713
TBILL 09.18.13" |PIBL12121196 | 6M| _ 9/18/2013] 191| 0.52 0.4313 | 0.2500 | 0.2850
TBILL 10.02.13_|PIBL1212J202 | _7M| _ 10/2/2013] 205 0.56 0.4640 | 0.2858 | 0.3175
TBILL 10.30.13_|PIBL1212J211 | _ 8M| 10/30/2013] 233 0.64 05293 | 0.3575 | 0.3825
TBILL11.13.13_|PIBL1212K228 | _ 8M| 11/13/2013] 247| 0.68] _ 0.102000] 0.2500 | 3:12:11 PM| 0.2500 | 0.5620 | 0.3933 | 0.4150
TBILL 11.27.13_|PIBL1212K237 | OM| 11/27/2013] 261] 0.72 0.5946 | 04202 | 0.4475
TBILL 12.11.13_|PIBL1212L245 | OM| 12/11/2013] 275] 0.76] _ 0.103287] 04000 | 9:32:17 AM| 0.4000 | 0.6273 | 0.4650 | 0.4800
TBILL 01.08.14 |PIBL1213A012 | 1OM| __ 1/8/2014] 303 0.83 0.6926 | 05367 | 0.5450
TBILL 02.05.14 |PIBL12138A021 | 11M| _ 2/5/2014] 331] 0.91] 504.307000] 1.0000 | 3:36:46 PM| 0.6258 | 0.7580 | 0.6083 | 0.6100
TBILL 03.05.14" [PIBL1213C038 | _ 1Y| _ 3/5/2014] 359] 0.99] _ 0.112500] 0.5250 | 10:36:34 AM| 05250 | 0.8233 | 0.6800 | 0.6750




