Interpolated Bills

June 13, 2013

'“s:‘:'::“t ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield | Traded Time | W.Ave | PDSIF | PDSI-R1 | PDSI-R2
TBILL 06.26.13 |PIBL1212F135 | <IM| _ 6/26/2013] 12| 0.03 31739 | 3.1122 | 3.1122
TBILL 07.03.13_|PIBL0313D045 | <IM| __ 7/3/2013] 19| 0.0 2.9664 | 28654 | 28654
TBILL 07.10.13_|PIBL1212G143 | _1M|__710/2013] 26| 0.07| _ 16.218000] 1.1250 | 11:17:08 AM| 1.1250 | 2.7588 | 2.6186 | 2.6186
TBILL 07.24.13" |PIBL1212G152 | _1M| _ 7/24/2013] _ 40| 0.11 2.3438 | 21250 | 2.1250
TBILL 08.07.13_|PIBL1212H160 | 2M| _ 8/7/2013] 54| 0.15 2.3438 | 21250 | 2.1250
TBILL 08.22.13 |PIBL1212H179 | 2M| _ 8/22/2013] 69| 0.19 2.3438 | 21250 | 2.1250
TBILL 09.04.13_|PIBL12121187 | 3M| _ 9/4/2013] 82| 0.23 2.3438 | 21250 | 2.1250
TBILL 09.18.13" |PIBL12121196 | 3M| _ 9/18/2013] _ 96| 0.26 2.3438 | 21250 | 2.1250
TBILL 10.02.13_|PIBL1212J202 | 4M| _ 10/2/2013] 10| 0.30 2.3438 | 21250 | 2.1250
TBILL 10.30.13_|PIBL1212J211 | _5M| 10/30/2013] 138 0.38 2.3438 | 21250 | 2.1250
TBILL 11.06.13_|PIBLOG13E0T0 | 5M| _ 11/6/2013] 145 0.40 2.3438 | 21250 | 2.1250
TBILL11.13.13_|PIBL1212K228 | 5M| 11/13/2013] 152| 0.42 2.3438 | 21250 | 2.1250
TBILL 11.27.13_|PIBL1212K237 | _5M| 11/27/2013] 166| 0.46 2.3438 | 21250 | 2.1250
TBILL 12.04.13_|PIBLO613F028 | 6M| _ 12/4/2013] 173 0.48 2.3438 | 21250 | 2.1250
TBILL 12.11.13" |PIBL1212L245 | 6M| 12/11/2013] 180| 0.49 2.3438 | 21250 | 21250
TBILL 01.08.14 |PIBL1213A012 | _7M| _ 1/8/2014] 208] 0.57 2.3438 | 21250 | 2.1250
TBILL 02.05.14 |PIBL1213A021 | 8M| _ 2/5/2014] 236] 0.65 2.3438 | 21250 | 21250
TBILL 03.05.14 |PIBL1213C038 | OM| __ 3/5/2014] 264 0.73 2.3438 | 21250 | 2.1250
TBILL 04.02.14 |PIBL1213D046 | 10M| __ 4/2/2014] 292 0.80 2.3438 | 21250 | 2.1250
TBILL 05.07.14 |PIBL1213E056 | 11M| _ 5/7/2014] 327| 0.90] _ 8.100000] 0.7500 | 855:24 AM| 0.7500 | 2.3438 | 2.1250 | 2.1250
TBILL 06.04.14" |PIBL1213F062 | _ 1Y| _ 6/4/2014] 355] 0.98 23438 | 21250 | 2.1250




