Interpolated Bills

September 06, 2012

'"S:lg’n':‘:"t ISIN  |Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield | Traded Time | W.Ave | PDSIF | PDSI-R1 | PDSI-R2
Inst Name ISIN Tenor [Maturity Days |YRS [D. Vol (MM) [ Last Yield [Traded Time |W. Ave Yld| PDSI-F | PDSI-R1 | PDSI-R2
TBILL 09.19.12_|PIBL12111198 |<IM | 9/19/2012] 12| 0.03 3.2192 | 31570 | 3.1484
TBILL 10.10.12° |PIBLO312G142 [1M | 10/10/2012] 33| 0.09 2.2058 | 20250 | 2.0000
TBILL10.17.12_|PIBL1211J213 [1M | 10/17/2012] 40| 0.11 21052 | 19275 | 1.9056
TBILL 10.24.12_|PIBLO312G151 [2M | 10/24/2012] 47| 0.13 2.0047 | 1.8300 | 1.8113
TBILL 10.31.12_|PIBL1211K220 [2M | 10/31/2012] 54| 0.15 19042 | 1.7325 | 1.7169
TBILL 11.07.12_|PIBLO312H169 [2M 11/7/2012] 61| 0.7 1.8036 | 1.6350 | 1.6225
TBILL 11.21.12_|PIBLO312H178 [2M | 11/21/2012] 75| 0.21 1.6026 | 1.4400 | 1.4338
TBILL 11.28.12 |PIBLO612E012 [3M | 11/28/2012] 82| 0.22 15020 | 1.3425 | 1.3394
TBILL 12.05.12° |PIBL0312I186 |3M 12/5/2012] 89| 0.24 14015 | 1.2450 | 1.2450
TBILL 12.26.12_|PIBLO612F039 [4M | 12/26/2012] 110] 0.30 15252 | 1.3739 | 1.3736
TBILL 01.09.13_|PIBL1212A014 [4M 1/9/2013] 124] 0.34 1.6077 | 1.4509 | 1.4594
TBILL 01.23.13_|PIBLO612G047 [5M 1/23/2013] 138] 0.38 1.6902 | 1.5458 | 1.5451
TBILL 02.06.13_|PIBL1212B031 |5M 2/6/2013] 152 0.42 1.7727 | 1.6318 | 1.6309
TBILL 02.20.13_|PIBL1212B040 |5M 2/20/2013] 166] 0.45] 1502.878000] 1.6500 | 12:06:46 PM| 1.6500 | 1.8552 | 1.7178 | 1.7166
TBILL 03.06.13 |PIBL1212C058 |6M 3/6/2013] 180| 0.49] 26.324613] 1.6750 | 11:52:37 AM| 1.6325 | 1.9377 | 1.8037 | 1.8023
TBILL 03.20.13_|PIBL1212C067 |[7M 3/20/2013] 194 0.53 19756 | 1.8323 | 1.8310
TBILL 04.17.13_|PIBL1212D084 [8M 4/17/2013] _222| 0.61 2.0515 | 1.8894 | 1.8883
TBILL 05.02.13 |PIBL1212E092 [8M 5/2/2013] 237 0.65 2.0021 | 19200 | 1.9190
TBILL 05.15.13_|PIBL1212E109 [9M 5/15/2013] 250] 0.68 21273 | 1.0465 | 1.9456
TBILL 05.29.13 |PIBL1212E118 [9M 5/29/2013] 264] 0.72 21653 | 19750 | 1.9742
TBILL 06.26.13_|PIBL1212F135 [10M |  6/26/2013] 292] 0.80 22411 | 20321 | 2.0315
TBILL 07.10.13_|PIBL1212G143 [TOM | 7/10/2013] 306] 0.84 2.2791 | 20607 | 2.0601
TBILL 07.24.13 |PIBL1212G152 [11M_| _ 7/24/2013] 320] 0.88 23170 | 2.0892 | 2.0888
TBILL 08.07.13_|PIBL1212H160 [11M 8/7/2013] 334 0.92 2.3549 | 21178 | 2.1174
TBILL 08.22.13_|PIBL1212H179 [1Y 8/22/2013] 349 0.96]  4.468000] 2.1250 | 11:14:15AM| 21250 | 2.3955 | 2.1483 | 2.148
TBILL 09.04.13 |PIBL12121187 [1Y 9/4/2013] 362] 0.99] 2710.782215] 2.1252 | 2:34:22PM| 2.1748 | 2.4308 | 21748 | 2.1747




