Interpolated Bills

September 07, 2012

'"S:lg’n':‘:"t ISIN  |Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield | Traded Time | W.Ave | PDSIF | PDSI-R1 | PDSI-R2
TBILL 09.19.12_|PIBL12111198 [<IM | 9/19/2012] 9] 0.02 3.3970 | 3.3611 | 3.3578
TBILL 10.10.12_|PIBLO312G142 [1M | 10/10/2012] 30| 0.08 2.4704 | 23403 | 2.3282
TBILL 10.17.12° [PIBL1211J213 [IM | 10/17/2012] 37| 0.10 24615 | 2.0000 | 1.9850
TBILL 10.24.12_|PIBLO312G151 [1M | 10/24/2012] 44| 0.12 2.0501 | 1.8929 | 1.8793
TBILL 10.31.12_|PIBL1211K220 [2M | 10/31/2012] 51| 0.14 19386 | 1.7857 | 1.7736
TBILL 11.07.12_|PIBLO312H169 [2M 11/7/2012] 58] 0.16 1.8271 | 1.6786 | 1.6679
TBILL 11.21.12_|PIBLO312H178 [2M | 11/21/2012] 72| 0.20 1.6041 | 1.4643 | 1.4564
TBILL 11.28.12_|PIBLO612E012 [2M | 11/28/2012] 79| 0.22 14926 | 1.3571 | 1.3507
TBILL 12.05.12° |[PIBLO312186 [3M 12/5/2012] 86| 0.24 13812 | 1.2500 | 1.2450
TBILL 12.26.12_|PIBLO612F039 [4M | 12/26/2012] 107] 0.29 14921 | 1.3530 | 1.3460
TBILL 01.09.13_|PIBL1212A014 [4M 1/9/2013] 121] 0.33 15660 | 14217 | 1.4133
TBILL 01.23.13_|PIBLO612G047 [5M 1/23/2013] _135] 0.37 1.6400 | 14903 | 1.4807
TBILL 02.06.13_|PIBL1212B031 [5M 2/6/2013] 149] 0.41 17139 | 15500 | 1.5480
TBILL 02.20.13_|PIBL1212B040 |5M 2/20/2013] 163] 0.45 1.7879 | 1.6277 | 1.6153
TBILL 03.06.13_|PIBL1212C058 [6M 3/6/2013] 177] 0.48 1.8618 | 1.6963 | 1.6827
TBILL 03.20.13" |PIBL1212C067 |6M 3/20/2013] 191] 0.52 19358 | 1.7650 | 1.7500
TBILL 04.17.13_|PIBL1212D084 [7M 4/17/2013] 219 0.60 2.0163 | 1.8458 | 1.8250
TBILL 05.02.13 |PIBL1212E092 [8M 5/2/2013] _234] 0.64 2.0595 | 1.8891 | 1.8652
TBILL 05.15.13 |PIBL1212E109 [8M 5/15/2013] 247| 0.68 2.0069 | 1.9267 | 1.9000
TBILL 05.29.13 |PIBL1212E118 [9M 5/29/2013] 261] 0.72 21372 | 19671 | 1.9375
TBILL 06.26.13 |PIBL1212F135 [10M |  6/26/2013] 289] 0.79 2.2178 | 2.0479 | 2.0125
TBILL 07.10.13_|PIBL1212G143 [10M_| _ 7/10/2013] 303| 0.83 2.2581 | 2.0883 | 2.0500
TBILL 07.24.13 |PIBL1212G152 [11M | 7/24/2013] 317| 0.87] 196.700000] 2.0000 | 11:38:01 AM| 2.0000 | 22984 | 2.1287 | 2.0875
TBILL 08.07.13_|PIBL1212H160 [11M 8/7/2013] _331] 0.91 2.3387 | 21692 | 2.1250
TBILL 08.22.13 |PIBL1212H179 [1Y 8/22/2013] 346] 0.95]  0.500000] 2.1250 | 0:03:00 AM| 2.1250 | 2.3818 | 22125 | 2.1652
TBILL 09.04.13° |PIBL12121187 [1Y 9/4/2013] 359] 0.98]  0.322000] 2.1251 | 11:06:30 AM| 2.1251 | 24192 | 22500 | 2.2000




