Interpolated Bills

September 27, 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 10.10.12_|PIBLO312G142 [<IM | 10/0/2012] 12| 0.03 28793 | 2.8253 | 2.8219
TBILL10.17.12_|PIBL1211J213 [<IM__| 10/7/2012] 19| 0.05 23251 | 22369 | 2.2312
TBILL 10.24.12_|PIBLO312G151 [1M 10/24/2012] 26| 0.07 17710 | 16484 | 1.6406
TBILL 10.31.12" |PIBL1211K220 [1M 10/31/2012] 33| 0.09 12169 | 1.0600 | 1.0500
TBILL 11.07.12_|PIBLO312H169 [1M 11/7/2012] 40| 0.11]  9.005000] 07500 | 9:02:11 AM| 0.7500 | 1.1819 | 1.0231 | 1.0125
TBILL 11.21.12_|PIBLO312H178 [2M 11/21/2012] 54| 0.15 11119 | 09494 | 0.9375
TBILL 11.28.12_|PIBLO612E012 [2M 11/28/2012] 61| 0.7 1.0769 | 09125 | 0.9000
TBILL 12.05.12_|PIBL0312[186 _|2M 12/5/2012] 68| 0.19 1.0419 | 0.8756 | 0.8625
TBILL 12.19.12_|PIBLO3121195 [3M 12/19/2012] 82| 0.22 0.9719 | 0.8019 | 0.7875
TBILL 12.26.12° |PIBLO612F039 [3M 12/26/2012] 89| 0.24 0.9369 | 0.7650 | 0.7500
TBILL 01.09.13_|PIBL1212A014 [4M 1/9/2013] 103 0.28 0.9859 | 0.8196 | 0.8067
TBILL 01.23.13_|PIBLO612G047 [4M 1/23/2013] 117] 0.32 1.0349 | 0.8742 | 0.8633
TBILL 02.06.13_|PIBL1212B031 [5M 2/6/2013] _131] 0.36 1.0839 | 09287 | 0.9200
TBILL 02.20.13_|PIBL1212B040 |5M 2/20/2013] 145] 0.40]  2.203600] 1.0000 | 11:55:38 AM| 1.0000 | 1.1329 | 0.9833 | 0.9767
TBILL 03.06.13_|PIBL1212C058 [5M 3/6/2013] 159] 0.44 11820 | 1.0379 | 1.0333
TBILL 03.20.13" |PIBL1212C067 |6M 3/20/2013] 173 0.47 12310 | 1.0925 | 1.0900
TBILL 04.17.13_|PIBL1212D084 [7M 4/17/2013] _201] 0.55 1.3063 | 1.1621 | 1.1585
TBILL 05.02.13 |PIBL1212E092 [7M 5/2/2013] 216 0.59 1.3466 | 1.1994 | 1.1951
TBILL 05.15.13 |PIBL1212E109 [8M 5/15/2013] 229 0.63 13816 | 1.2317 | 1.2269
TBILL 05.29.13 |PIBL1212E118 [8M 5/29/2013] 243 0.67 14192 | 1.2665 | 1.2612
TBILL 06.26.13 |PIBL1212F135 [9M 6/26/2013] 271| 0.74 14945 | 1.3362 | 1.3296
TBILL 07.10.13_|PIBL1212G143 [10M 7/10/2013] 285 0.78] 700.000000] 1.3500 | 9:12:55AM| 1.3500 | 15321 | 1.3710 | 1.3638
TBILL 07.24.13 |PIBL1212G152 [10M 7/24/2013] 299 0.82] 300.000000] 1.3750 | ©9:13:31 AM| 1.3750 | 1.5698 | 1.4058 | 1.3981
TBILL 08.07.13_|PIBL1212H160 [11M 8/7/2013] 313| 0.86]  2.017000] 1.3250 | 12:10:33 PM| 1.3250 | 1.6074 | 1.4406 | 1.4323
TBILL 08.22.13 |PIBL1212H179 [11M 8/22/2013] 328 0.90 16478 | 14779 | 1.4690
TBILL 09.04.13_|PIBL12121187 [11M 9/4/2013] 341] 0.93 1.6827 | 15102 | 1.5008
TBILL 09.18.13" |PIBL12121196 [1Y 9/18/2013] 355 0.97 1.7204 | 15450 | 1.5350




