Interpolated Bills

March 11, 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] 1| 0.00 3.5000 | 3.5000 | 3.5000
TBILL 03.20.13_|PIBL1212C067 | <IM| _ 3/20/2013] 8| 0.02 2.8768 | 28480 | 28480
TBILL 04.03.13_|PIBLO612J053 | <IM| __ 4/3/2013] 22| 0.06 16308 | 15440 | 1.5440
TBILL 04.10.13_|PIBLO313A0T1 | 1M| _ 4/10/2013] _ 29| 0.08 1.0070 | 0.8920 | 0.8920
TBILL 04.17.13" |PIBL1212D084 | M| _ 4/17/2013] _ 36| 0.10 0.3838 | 0.2400 | 0.2400
TBILL 05.02.13_|PIBL1212E092 | 2M| _ 5/2/2013] 51| 0.14] _ 0.292000] 0.7500 | 11:07:45 AM| 0.7500 | 0.3704 | 0.2268 | 0.2268
TBILL 05.08.13_|PIBLO313A020 | 2M| _ 5/8/2013] 57| 0.16 0.3650 | 0.2216 | 0.2216
TBILL 05.15.13_|PIBL1212E109 | _2M| _ 5/15/2013] 64| 0.18 0.3588 | 0.2154 | 0.2154
TBILL 05.29.13 |PIBL1212E118 | 2M| _ 5/29/2013] _ 78| 0.21 0.3463 | 02032 | 0.2032
TBILL 06.05.13_|PIBL0313C037 | _3M| __ 6/5/2013] _ 85 0.23 0.3400 | 0.1970 | 0.1970
TBILL 06.13.13" |PIBLO612L069 | 3M| _ 6/13/2013] 93| 0.26 0.3329 | 0.1900 | 0.1900
TBILL 06.26.13 |PIBL1212F135 | 4M| _ 6/26/2013] 106 0.29 0.3454 | 0.2027 | 0.2027
TBILL 07.10.13_|PIBL1212G143 | _4M| _ 7/10/2013] 120| 0.33 0.3590 | 0.2164 | 0.2164
TBILL 07.24.13_|PIBL1212G152 | _5M| _ 7/24/2013] 134] 0.37 0.3725 | 02302 | 0.2302
TBILL 08.07.13_|PIBL1212H160 | 5M| __ 8/7/2013] 148] 0.41 0.3860 | 0.2439 | 0.2439
TBILL 08.22.13 |PIBL1212H179 | 5M| _ 8/22/2013] 163| 0.45 0.4004 | 0.2586 | 0.2586
TBILL 09.04.13_|PIBL12121187 | 6M| _ 9/4/2013] 176] 0.48 04130 | 02713 | 0.2713
TBILL 09.18.13" |PIBL12121196 | 6M| _ 9/18/2013] 190| 0.52 0.4265 | 0.2850 | 0.2850
TBILL 10.02.13_|PIBL1212J202 | _7M| _ 10/2/2013] 204 0.56 04592 | 03175 | 0.3171
TBILL 10.30.13_|PIBL1212J211 | _ 8M| 10/30/2013] 232 0.64 0.5244 | 03825 | 0.3812
TBILL11.13.13_|PIBL1212K228 | 8M| 11/13/2013] 246 0.68 0.5571 | 0.4150 | 0.4133
TBILL 11.27.13_|PIBL1212K237 | _OM| 11/27/2013] 260 0.71 0.5897 | 0.4475 | 0.4454
TBILL 12.11.13_|PIBL1212L245 | OM| 12/11/2013] 274] 0.75 0.6224 | 04800 | 04775
TBILL 01.08.14 |PIBL1213A012 | 10M| _ 1/8/2014] 302| 0.83] 300.000000] 0.7000 | 4:09:37 PM| 0.7000 | 0.6877 | 05450 | 0.5417
TBILL 02.05.14 |PIBL1213A021 | 11M| _ 2/5/2014] 330] 0.91] 632.000000] 0.7000 | 411:59 PM| 0.6984 | 0.7530 | 0.6100 | 0.6058
TBILL 03.05.14" |PIBL1213C038 | _ 1Y| _ 3/5/2014] 358] 0.98] _ 0.112500] 0.5000 | 9:05:22 AM| 05000 | 0.8183 | 0.6750 | 0.6700




