Interpolated Bills
September 18, 2012

'“S:lr:::“t ISIN  |Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield| Traded Time | W.Ave | PDS-F | PDSI-R1 | PDSI-R2
TBILL 10.10.12_|PIBLO312G142 [<IM | 10/10/2012] 21| 0.06 2.3000 | 2.2794 | 2.2353
TBILL10.17.12_|PIBL1211J213 [IM__| 10/17/2012] 28| 0.08 19141 | 1.7647 | 1.7051
TBILL 10.24.12° |PIBLO312G151 [IM__| 10/24/2012] 35| 0.10 14381 | 1.2500 | 1.1750
TBILL10.31.12_|PIBL1211K220 [1M__| 10/31/2012] 42| 0.12 14051 | 1.1856 | 1.1177
TBILL 11.07.12_|PIBLO312H169 [2M 11/7/2012] _49] 0.13 13722 | 11212 | 1.0604
TBILL 11.21.12_|PIBLO312H178 [2M | 11/21/2012] 63| 0.17 1.3063 | 09925 | 0.9458
TBILL 11.28.12_|PIBLO612E0T2 [2M | 11/28/2012] 70| 0.19 12734 | 09281 | 0.8885
TBILL 12.05.12_|PIBL0312I186 |2M 12/5/2012] 77| 0.21 12405 | 0.8637 | 0.8312
TBILL 12.19.12° |PIBLO3121195 [3M | 12/19/2012] 91| 0.25] 497.271500] 0.6900 | 357:42PM| 0.7166 | 1.1746 | 0.7350 | 0.7166
TBILL 12.26.12_|PIBLO612F039 [3M | 12/26/2012] 98] 0.27 1.2010 | 0.7756 | 0.7712
TBILL 01.09.13_|PIBL1212A014 [4M 1/9/2013] 112 0.31 1.2537 | 0.8569 | 0.8803
TBILL 01.23.13_|PIBLO612G047 [4M 1/23/2013] 126] 0.35 1.3064 | 0.9383 | 0.9894
TBILL 02.06.13_|PIBL1212B031 [5M 2/6/2013] 140] 0.38 13591 | 1.0196 | 1.0985
TBILL 02.20.13_|PIBL1212B040 |5M 2/20/2013] 154 0.42 14119 | 1.1009 | 1.2076
TBILL 03.06.13_|PIBL1212C058 [5M 3/6/2013] 168] 0.46] 288542437 1.3500 | 11:27:22 AM| 1.3625 | 1.4646 | 1.1822 | 1.3167
TBILL 03.20.13" |PIBL1212C067 |6M 3/20/2013] 182] 0.50]  68.391000] 1.2500 | 10:23:00 AM| 1.2636 | 1.5173 | 1.2636 | 1.4258
TBILL 04.17.13_|PIBL1212D084 [7M 4/17/2013] 210 0.58 1.6146 | 1.3582 | 1.4909
TBILL 05.02.13_|PIBL1212E092 [8M 5/2/2013] 225 0.62 1.6668 | 1.4090 | 1.5258
TBILL 05.15.13_|PIBL1212E109 [8M 5/15/2013] 238 0.65 17120 | 14529 | 1.5560
TBILL 05.29.13 |PIBL1212E118 [OM 5/29/2013] 252 0.69 1.7607 | 15003 | 1.5886
TBILL 06.26.13_|PIBL1212F135 [9M 6/26/2013] 280 0.77 1.8580 | 15949 | 1.6538
TBILL 07.10.13_|PIBL1212G143 [1O0M_| _7/10/2013] 294] 0.81 1.9067 | 16423 | 1.6863
TBILL 07.24.13 |PIBL1212G152 [10M | 7/24/2013] 308 0.84] 510.000000] 1.7800 | 3:3354 PM| 1.7898 | 1.9553 | 1.6896 | 1.7189
TBILL 08.07.13_|PIBL1212H160 [11M 8/7/2013] 322] 0.88]  0.935000] 2.0750 | 10:40:33 AM| 2.0750 | 2.0040 | 1.7369 | 1.7515
TBILL 08.22.13 |PIBL1212H179 [11M | 8/22/2013] 337] 0.92] 199.275762| 1.8250 | 11:28:27 AM| 1.8499 | 2.0661 | 1.7877 | 1.7864
TBILL 09.04.13_|PIBL12121187 [1Y 9/4/2013] 350] 0.96] 547.116647| 1.8000 | B3:56:08 PM| 1.8589 | 2.1013 | 1.8316 | 1.8166
TBILL 09.18.13° [PIBL12121196 [1Y O/18/2013] 364] 1.00] 600.723200] 1.8150 | 3:56:50 PM| 1.8404 | 2.1500 | 1.8790 | 1.8492




