Interpolated Bills

March 27, 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_|PIBL0612J053 | <IM| __ 4/3/2013] 2| 0.01 34150 | 34111 | 3.4111
TBILL 04.10.13_|PIBLO313A0T1 | <IM| _ 4/10/2013] 9| 0.02 2.8204 | 27889 | 27889
TBILL 04.17.13_|PIBL1212D084 | <IM| _ 4/17/2013] 16| 0.04 22257 | 21667 | 2.1667
TBILL 05.02.13_|PIBL1212E092 | 1M| __ 5/2/2013] _ 31| 0.09 0.9514 | 08333 | 0.8333
TBILL 05.08.13" |PIBLO3138A020 | _1M| _ 5/8/2013] _ 37| 0.10 0.4417 | 0.3000 | 0.3000
TBILL 05.15.13_|PIBL1212E109 | M| _ 5/15/2013] 44| 0.12 04373 | 0.2944 | 0.2944
TBILL 05.29.13 |PIBL1212E118 | 2M| _ 5/29/2013] _ 58| 0.16 04285 | 02833 | 0.2833
TBILL 06.05.13_|PIBL0313C037 | _2M| _ 6/5/2013] 65| 0.18] __ 7.640000] 04000 | 853:27 AM| 0.4000 | 04241 | 02778 | 0.2778
TBILL 06.13.13_|PIBLO612L069 | 2M| _ 6/13/2013] _ 73| 0.20 04191 | 0.2714 | 0.2714
TBILL 06.26.13_|PIBL1212F135 | 3M| _ 6/26/2013] 86| 0.24 04109 | 0.2611 | 0.2611
TBILL 07.10.13" |PIBL1212G143 | _3M| _ 7/10/2013] 100] 0.27 0.4021 | 0.2500 | 0.2500
TBILL 07.24.13_|PIBL1212G152 | _ 4M| _ 7/24/2013] 114 0.31 04130 | 0.2625 | 0.2625
TBILL 08.07.13_|PIBL1212H160 | 4M| _ 8/7/2013] 128] 0.35] 456.200000] 0.2500 | 9:24:14 AM| 0.2500 | 0.4240 | 0.2750 | 0.2750
TBILL 08.22.13 |PIBL1212H179 | 5M| _ 8/22/2013] 143 0.39 0.4357 | 0.2884 | 0.2884
TBILL 09.04.13_|PIBL12121187 | 5M| _ 9/4/2013] 156] 0.43 0.4458 | 0.3000 | 0.3000
TBILL 09.18.13_|PIBL12121196 | 5M| _ 9/18/2013] 170] 0.47 04568 | 03125 | 0.3125
TBILL 10.02.13" |PIBL1212J202 | 6M| _ 10/2/2013] 184 0.51 0.4677 | 0.3250 | 0.3250
TBILL 10.30.13_|PIBL1212J211 | _7M| 10/30/2013] 212| 0.58 0.5414 | 03977 | 0.3977
TBILL11.13.13_|PIBL1212K228 | 8M| 11/13/2013] 226 0.62 0.5782 | 0.4341 | 0.4341
TBILL 11.27.13_|PIBL1212K237 | _ 8M| 11/27/2013] 240 0.66 0.6150 | 0.4705 | 0.4705
TBILL12.11.13_|PIBL1212L245 | OM| 12/11/2013] 254] 0.70] __ 6.418000] 05250 | 9:27:15 AM| 05250 | 0.6519 | 05068 | 0.5068
TBILL 01.08.14 |PIBL1213A012 | OM| _ 1/8/2014] 282] 0.77 0.7256 | 0.5795 | 0.5795
TBILL 02.05.14 |PIBL1213A021 | 10M| _ 2/5/2014] 310] 0.85] _ 0.005000] 05250 | 2:15:31 PM| 05250 | 0.7992 | 0.6523 | 0.6523
TBILL 03.05.14" |PIBL1213C038 | _ 1Y| _ 3/5/2014] 338] 0.93 0.8729 | 0.7250 | 0.7250




