Interpolated Bills

August 28, 2012

'"S:lg’n':‘:"t ISIN  |Tenor| Maturity |Days| YRS | D.Vol (MM) |Last Yield| Traded Time | W.Ave | PDSI-F | PDSI-R1 | PDSI-R2
TBILL 09.05.12_|PIBL12111189 |<IM o/52012] 7] 0.02 35242 | 3.5049 | 3.5049
TBILL 09.19.12_|PIBL12111198 |<IM | 9/19/2012] 21| 0.06 2.9973 | 2.9329 | 2.9329
TBILL 10.10.12° |PIBLO312G142 [TM | 10/0/2012] 42| 0.12 2.2069 | 2.0750 | 2.0750
TBILL10.17.12_|PIBL1211J213 [2M | 10/17/2012] 49| 0.13 21263 | 19857 | 1.9857
TBILL 10.24.12_|PIBLO312G151 [2M | 10/24/2012] 56| 0.15 2.0456 | 1.8964 | 1.8964
TBILL 10.31.12_|PIBL1211K220 [2M | 10/31/2012] 63| 0.17] _ 0.010000] 1.3000 | 11:50:06 AM| 1.3000 | 1.9649 | 1.8071 | 1.8071
TBILL 11.07.12_|PIBLO312H169 [2M 11/7/2012] 70| 0.19]  1.394300] 1.3750 | 10:13:13AM| 1.3750 | 1.8843 | 1.7179 | 1.7179
TBILL 11.21.12_|PIBLO312H178 [3M | 11/21/2012] 84| 0.23] _ 4.490000] 1.3750 | 9:01:00 AM| 1.3750 | 1.7230 | 1.5393 | 1.5393
TBILL 11.28.12° |[PIBLO612E0T2 [3M | 11/28/2012] 91| 0.25 16423 | 1.4500 | 1.4500
TBILL 12.26.12_|PIBLO612F039 [4M | 12/26/2012] 119] 0.33 17371 | 1.5571 | 1.5500
TBILL 01.09.13_|PIBL1212A014 [5M 1/9/2013] 133 0.36 1.7846 | 16107 | 1.6000
TBILL 01.23.13_|PIBLO612G047 |5M 1/23/2013] _147] 0.40 1.8320 | 16643 | 1.6500
TBILL 02.06.13_|PIBL1212B031 [5M 2/6/2013] 161] 0.44 1.8794 | 1.7179 | 1.7000
TBILL 02.20.13_|PIBL1212B040 |6M 2/20/2013] 175] 0.48] _ 3.000000] 1.6255 | 10:13:49AM| 162556 | 1.9268 | 1.7714 | 1.7500
TBILL 03.06.13" |PIBL1212C058 [6M 3/6/2013] 189 052 19742 | 1.8250 | 1.8000
TBILL 03.20.13_|PIBL1212C067 |7M 3/20/2013] 203] 0.56 2.0031 | 1.8540 | 1.8286
TBILL 04.17.13_|PIBL1212D084 [8M 4/17/2013] _231] 0.63 2.0608 | 1.9120 | 1.8857
TBILL 05.02.13_|PIBL1212E092 [8M 5/2/2013] _246| 0.67 20017 | 19430 | 1.9164
TBILL 05.15.13 |PIBL1212E109 [9M 5/15/2013] 259| 0.71 21185 | 1.9700 | 1.9429
TBILL 05.29.13 |PIBL1212E118 [9M 5/29/2013] 273 0.75 21473 | 19990 | 1.9715
TBILL 06.26.13 |PIBL1212F135 [10M | 6/26/2013] 301] 0.82 2.2050 | 2.0570 | 2.0286
TBILL 07.10.13_|PIBL1212G143 [11M | 7/10/2013] 315 0.86] 500.000000] 2.1000 | 9:01:45 AM| 21000 | 2.2339 | 2.0859 | 20572
TBILL 07.24.13 |PIBL1212G152 [11M | 7/24/2013] 329] 0.90 2.2627 | 2.1149 | 2.0858
TBILL 08.07.13_|PIBL1212H160 [11M 8/7/2013] 343 0.94 22916 | 21439 | 2.1144
TBILL 08.22.13" |PIBL1212H179 [1Y 8/22/2013] 358] 0.98]  0.817000] 2.1250 | 3:11:00PM| 2.1250 | 23225 | 21750 | 2.1450




