Interpolated Bills

September 24, 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] 15 0.04 2.7600 | 2.7000 | 2.6900
TBILL10.17.12_|PIBL1211J213 |<IM | 10/17/2012] 22| 0.06 2.2650 | 21750 | 2.1600
TBILL 10.24.12_|PIBLO312G151 [IM | 10/24/2012] 29| 0.08 1.7700 | 16500 | 1.6300
TBILL 10.31.12" [PIBL1211K220 [1M__| 10/31/2012] 36| 0.10 12750 | 1.1250 | 1.1000
TBILL 11.07.12_|PIBLO312H169 [1M 11/7/2012] 43| 0.12 1.2457 | 1.0938 | 1.0488
TBILL 11.21.12_|PIBLO312H178 [2M | 11/21/2012] 57| 0.16 11870 | 1.0313 | 0.9463
TBILL 11.28.12_|PIBLO612E0T2 [2M | 11/28/2012] 64| 0.18 11577 | 1.0000 | 0.8950
TBILL 12.05.12_|PIBL0312I186 |2M 12/5/2012] 71| 0.19 11284 | 09688 | 0.8438
TBILL 12.19.12_|PIBLO3121195 [3M | 12/19/2012] 85| 0.23] 150.000000] 0.6900 | 12:06:01 PM| 0.6900 | 1.0697 | 0.9063 | 0.7413
TBILL 12.26.12" |PIBLO612F039 [3M | 12/26/2012] 92| 0.25 1.0404 | 0.8750 | 0.6900
TBILL 01.09.13_|PIBL1212A014 [4M 1/9/2013] 106 0.29 1.0960 | 09317 | 0.7665
TBILL 01.23.13_|PIBLO612G047 [4M 1/23/2013] _120] 0.33 11517 | 0.9883 | 0.8430
TBILL 02.06.13_|PIBL1212B031 [5M 2/6/2013] 134 037 12073 | 1.0450 | 0.9195
TBILL 02.20.13_|PIBL1212B040 |5M 2/20/2013] _148] 0.41 12629 | 1.1017 | 0.9959
TBILL 03.06.13_|PIBL1212C058 [5M 3/6/2013] 162] 0.44 13186 | 1.1583 | 1.0724
TBILL 03.20.13" |PIBL1212C067 |6M 3/20/2013] 176] 0.48] 209.077000] 1.1250 | 3:52:22 PM| 1.1489 | 1.3742 | 1.2150 | 1.1489
TBILL 04.17.13_|PIBL1212D084 [7M 4/17/2013] 204 0.56 1.4661 | 1.3050 | 1.2260
TBILL 05.02.13_|PIBL1212E092 [7M 5/2/2013] 219 0.60 15153 | 1.3532 | 1.2673
TBILL 05.15.13_|PIBL1212E109 [8M 5/15/2013] 232 0.64 15579 | 1.3950 | 1.3031
TBILL 05.29.13 |PIBL1212E118 [8M 5/29/2013] 246] 0.67 1.6038 | 1.4400 | 1.3416
TBILL 06.26.13_|PIBL1212F135 [9M 6/26/2013] 274 0.75 1.6957 | 15300 | 1.4187
TBILL 07.10.13_|PIBL1212G143 [1O0M | 7/10/2013] 288| 0.79 1.7416 | 1.5750 | 1.4573
TBILL 07.24.13 |PIBL1212G152 [10M | _ 7/24/2013] 302 0.83 1.7875 | 16200 | 1.4958
TBILL 08.07.13_|PIBL1212H160 [11M 8/7/2013] _316] 0.87 1.8334 | 1.6650 | 1.5344
TBILL 08.22.13 |PIBL1212H179 [11M | 8/22/2013] 331] 0.91] 50.000000] 1.6250 | 12:12:50 PM| 1.6250 | 1.8826 | 1.7182 | 1.5757
TBILL 09.04.13_|PIBL12121187 [1Y 9/4/2013] _344] 0.94 19252 | 1.7550 | 1.6115
TBILL 09.18.13° [PIBL12121196 [1Y 9/18/2013] 358] 0.98] 200.000000] 1.6500 | 12:06:49 PM| 1.6500 | 1.9712 | 1.8000 | 1.6500




