Interpolated Bills

June 25, 2013

'“s:‘:'::“t ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield | Traded Time | W.Ave | PDSIF | PDSI-R1 | PDSI-R2
TBILL 07.03.13_|PIBL0O313D045 | <IM| _ 7/3/2013] 7| 0.02 3.3375 | 3.3098 | 3.3090
TBILL 07.10.13_|PIBL1212G143 | <IM| _ 7/10/2013] 14| 0.04 31479 | 3.0878 | 3.0862
TBILL 07.24.13_|PIBL1212G152 | _1M| _ 7/24/2013] _ 28| 0.08 2.7688 | 26439 | 26406
TBILL 08.07.13" |PIBL1212H160 | 1M| _ 8/7/2013] 42| 0.12] _ 46.500546] 1.5000 | 10:22:10 AM| 22914 | 2.3896 | 2.2000 | 2.1950
TBILL 08.22.13 |PIBL1212H179 | 2M| _ 8/22/2013] 57| 0.16 2.3896 | 22000 | 2.1950
TBILL 09.04.13_|PIBL12121187 | 2M| _ 9/4/2013] _ 70| 0.19 2.3896 | 22000 | 2.1950
TBILL 09.18.13_|PIBL12121196 | 3M| _ 9/18/2013] _ 84| 0.23 2.3896 | 22000 | 2.1950
TBILL 10.02.13" |PIBL1212J202 | _3M| _ 10/2/2013] _ 98] 0.27 2.3896 | 22000 | 2.1950
TBILL 10.30.13_|PIBL1212J211 | _ 4M| 10/30/2013] 126] 0.35 24075 | 22143 | 22093
TBILL 11.06.13_|PIBLOG13E0T0 | 5M| _ 11/6/2013] 133] 0.37 24119 | 22179 | 22129
TBILL11.13.13_|PIBL1212K228 | 5M| 11/13/2013] 140 0.38 24164 | 202014 | 22164
TBILL 11.27.13_|PIBL1212K237 | _5M| 11/27/2013] 154 0.42 24253 | 202086 | 22236
TBILL 12.04.13_|PIBLO613F028 |  5M| _ 12/4/2013] 161] 0.44 24298 | 22321 | 22271
TBILL12.11.13_|PIBL1212L245 | 5M| 12/11/2013] 168 0.46 24342 | 22357 | 22307
TBILL 01.08.14" |PIBL1213A012 | _6M| _ 1/8/2014] 196] 0.54 24521 | 22500 | 22450
TBILL 02.05.14 |PIBL1213A021 | 8M| _ 2/5/2014] 224 0.62 24866 | 22833 | 22793
TBILL 03.05.14 |PIBL1213C038 | OM| __ 3/5/2014] 252 0.69 25211 | 23167 | 23136
TBILL 04.02.14 |PIBL1213D046 | OM| _ 4/2/2014] 280 0.77 2.5556 | 2.3500 | 2.3479
TBILL 05.07.14 |PIBL1213E056 | 11M| _ 5/7/2014] 315] 0.87]  74.205919] 1.3750 | 2:04:51 PM| 1.654 | 2.5988 | 2.3917 | 2.3907
TBILL 06.04.14" |PIBL1213F062 | _ 1Y| __ 6/4/2014] 343] 0.94 2.6333 | 24250 | 24250




