Interpolated Bills

March 25, 2013

'“s:‘:'::“t ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield | Traded Time | W.Ave | PDSIF | PDSI-R1 | PDSI-R2
TBILL 04.03.13_|PIBLO612J053 | <IM| _ 4/3/2013] 8| 0.02 20065 | 28778 | 28778
TBILL 04.10.13_|PIBLO313A0T1 | <IM| _ 4/10/2013] 15| 0.04 23131 | 22566 | 22566
TBILL 04.17.13_|PIBL1212D084 | <IM| _ 4/17/2013] _ 22| 0.06 17196 | 1.6333 | 1.6333
TBILL 05.02.13" |PIBL1212E092 | M| _ 5/2/2013] 37| 0.10 0.4479 | 0.3000 | 0.3000
TBILL 05.08.13_|PIBLO3138A020 | 1M| __ 5/8/2013] _ 43| 0.12 0.4449 | 0.2945 | 0.2945
TBILL 05.15.13_|PIBL1212E109 | _2M| _ 5/15/2013] 50| 0.14 04415 | 0.2882 | 0.2882
TBILL 05.29.13 |PIBL1212E118 | 2M| _ 5/29/2013] 64 0.18 0.4346 | 0.2755 | 0.2755
TBILL 06.05.13_|PIBL0313C037 | _2M| __ 6/5/2013] 71| 0.20] _ 51.500000] 0.5000 | 3:16:39 PM| 05000 | 0.4311 | 0.2691 | 0.2691
TBILL 06.13.13_|PIBLO612L069 | 2M| _ 6/13/2013] _ 79| 0.22 04272 | 0.2618 | 0.2618
TBILL 06.26.13" |PIBL1212F135 | 3M| _ 6/26/2013] 92| 0.25 0.4208 | 0.2500 | 0.2500
TBILL 07.10.13_|PIBL1212G143 | _4M| _ 7/10/2013] 106 0.29 0.4288 | 0.2607 | 0.2607
TBILL 07.24.13_|PIBL1212G152 | _ 4M| _ 7/24/2013] 120| 0.33 04369 | 0.2714 | 0.2714
TBILL 08.07.13_|PIBL1212H160 | B5M| __ 8/7/2013] 134] 0.37 0.4449 | 0.2821 | 0.2821
TBILL 08.22.13 |PIBL1212H179 | 5M| _ 8/22/2013] 149 0.41 04535 | 02936 | 0.2936
TBILL 09.04.13_|PIBL12121187 | 5M| _ 9/4/2013] 162| 0.45 04610 | 0.3036 | 0.3036
TBILL 09.18.13_|PIBL12121196 | 6M| _ 9/18/2013] 176] 0.48 04691 | 03143 | 0.3143
TBILL 10.02.13" [PIBL1212J202 | _6M| _ 10/2/2013] 190| 0.52 04771 | 0.3250 | 0.3250
TBILL 10.30.13_|PIBL1212J211 | _7M| 10/30/2013] 218 0.60 0.5551 | 0.4023 | 0.4023
TBILL 11.13.13_|PIBL1212K228 |  8M| 11/13/2013] 232 0.64 0.5941 | 0.4409 | 0.4409
TBILL 11.27.13_|PIBL1212K237 | 8M| 11/27/2013] 246 0.68 0.6331 | 04795 | 04795
TBILL 12.11.13_|PIBL1212L245 | OM| 12/11/2013] 260 0.71 0.6721 | 05182 | 05182
TBILL 01.08.14 |PIBL1213A012 | 1OM| __ 1/8/2014] 288 0.79 0.7501 | 0.5955 | 0.5955
TBILL 02.05.14 |PIBL1213A021 | 11M| _ 2/5/2014] 316] 0.87] _ 2.047000] 0.6000 | 11:17:38 AM| 0.6000 | 0.8281 | 0.6727 | 0.6727
TBILL 03.05.14" |PIBL1213C038 | _ 1Y| _ 3/5/2014] 344] 0.95 0.9061 | 0.7500 | 0.7500




