Interpolated Bills

March 14, 2013

'“S:::::“t ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield | Traded Time | W.Ave | PDSIF | PDSI-R1 | PDSI-R2
TBILL 03.20.13 _|PIBL1212C067 | <IM| _ 3/20/2013] __ 5] 0.01 31111 | 3.0925 | 3.0925
TBILL 04.03.13_|PIBLO612J053 | <IM| __ 4/3/2013] 19| 0.0 17499 | 1.6663 | 1.6663
TBILL 04.10.13_|PIBLO313A0T1 | M| _ 4/10/2013] _ 26| 0.07 1.0693 | 0.9531 | 0.9531
TBILL 04.17.13" |PIBL1212D084 | 1M| _ 4/17/2013] _ 33| 0.09] __ 4.445000] 1.1000 | 10:39:26 AM| 1.1000 | 0.3887 | 0.2400 | 0.2400
TBILL 05.02.13 |PIBL1212E092 | 2M| _ 5/2/2013] _ 48| 0.13 0.3778 | 0.2268 | 0.2268
TBILL 05.08.13_|PIBLO313A020 | 2M| _ 5/8/2013] _ 54| 0.15 0.3734 | 0.2216 | 0.2216
TBILL 05.15.13_|PIBL1212E109 | _2M| _ 5/15/2013] 61| 0.7 0.3683 | 0.2154 | 0.2154
TBILL 05.29.13 |PIBL1212E118 | 2M| _ 5/29/2013] _ 75 0.21 0.3580 | 0.2032 | 0.2032
TBILL 06.05.13_|PIBL0313C037 | _3M| __ 6/5/2013] _ 82| 0.23 0.3529 | 0.1970 | 0.1970
TBILL 06.13.13" |PIBLO612L069 | 3M| _ 6/13/2013] 90| 0.25 0.3471 | 0.1900 | 0.1900
TBILL 06.26.13 |PIBL1212F135 | 4M| _ 6/26/2013] 103 0.28 0.3601 | 0.2021 | 0.2021
TBILL 07.10.13_|PIBL1212G143 | _4M| _ 7/10/2013] 117| 0.32 0.3741 | 0.2151 | 0.2151
TBILL 07.24.13_|PIBL1212G152 | _5M| _ 7/24/2013] 131 0.36] __ 6.611800] 1.0000 | 12:04:12PM| 09583 | 0.3881 | 0.2280 | 0.2280
TBILL 08.07.13_|PIBL1212H160 | 5M| _ 8/7/2013] 145] 0.40] _ 4.358200] 0.7500 | 11:5549 AM| 0.7922 | 04022 | 02410 | 0.2410
TBILL 08.22.13 |PIBL1212H179 | 5M| _ 8/22/2013] 160 0.44 04172 | 0.2549 | 0.2549
TBILL 09.04.13_|PIBL12121187 | 6M| _ 9/4/2013] 173| 048] _ 5.168000] 1.0000 | 10:40:05 AM| 1.0000 | 0.4302 | 0.2670 | 0.2670
TBILL 09.18.13" |PIBL12121196 | 6M| _ 9/18/2013] 187| 0.51 0.4442 | 0.2800 | 0.2800
TBILL 10.02.13_|PIBL1212J202 | _7M| _ 10/2/2013] 201| 0.55 04749 | 0.3108 | 0.3108
TBILL 10.30.13_|PIBL1212J211 | _8M| 10/30/2013] 229 0.63 0.5363 | 0.3725 | 0.3725
TBILL 11.13.13_|PIBL1212K228 | _ 8M| 11/13/2013] 243] 0.67 0.5670 | 0.4033 | 0.4033
TBILL 11.27.13_|PIBL1212K237 | _OM| 11/27/2013] 257 0.71 0.5977 | 04342 | 04342
TBILL 12.11.13_|PIBL1212L245 | OM| 12/11/2013] 271 0.74 0.6283 | 0.4650 | 0.4650
TBILL 01.08.14 |PIBL1213A012 | 1OM| __ 1/8/2014] 299 0.82 0.6897 | 0.5267 | 0.5267
TBILL 02.05.14 |PIBL1213A021 | 11M| _ 2/5/2014] 327| 0.90] _ 2.254000] 1.0000 | 10:40:19 AM| 1.0000 | 0.7511 | 05883 | 0.5883
TBILL 03.05.14" |PIBL1213C038 | _ 1Y| _ 3/5/2014] 355] 0.98] _ 0.104000] 0.5250 | 11:32:16 AM| 05250 | 0.8125 | 0.6500 | 0.6500




