Interpolated Bills
October 12, 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 10.17.12_|PIBL1211J213 [<IM | 10/17/2012] 2| 0.01 3.6795 | 3.6750 | 3.6757
TBILL 10.24.12_|PIBLO312G151 [<IM_| 10/24/2012] 9| 0.02 3.1863 | 3.1500 | 3.1556
TBILL 10.31.12_|PIBL1211K220 [<IM | 10/31/2012] 16| 0.04 2.6931 | 2.6250 | 2.6354
TBILL 11.07.12_|PIBLO312H169 [<IM | 11/7/2012] 23| 0.06 21999 | 2.1000 | 2.1153
TBILL 11.21.12° [PIBLO312H178 [IM | 11/21/2012] 37| 0.10 12135 | 1.0500 | 1.0750
TBILL 11.28.12_|PIBLO6T2E012 [1M__| 11/28/2012] 44 0.12 11818 | 1.0167 | 1.0389
TBILL 12.05.12_|PIBLO312I186 [2M 12/5/2012] 51| 0.14 11502 | 0.9833 | 1.0028
TBILL 12.19.12_|PIBLO3121195 |2M | 12/19/2012] 65| 0.18] 700.000000] 0.6500 | 10:17:42 AM| 0.6500 | 1.0870 | 09167 | 0.9306
TBILL 12.26.12_|PIBLO612F039 [2M | 12/26/2012] 72| 0.20 1.0553 | 0.8833 | 0.8944
TBILL 01.02.13_|PIBL0312J201 [2M 1/2/2013] 79| 0.22] 740.669000] 0.6500 | 9:57:01 AM| 06746 | 1.0237 | 0.8500 | 0.8583
TBILL 01.09.13_|PIBL1212A014 [3M 1/0/2013] 86| 0.24 0.9921 | 08167 | 08222
TBILL 01.23.13" |PIBL0612G047 [3M 1/23/2013] _100] 0.27 0.9288 | 0.7500 | 0.7500
TBILL 02.06.13_|PIBL1212B031 [4M 2/6/2013] 114] 0.31 0.9719 | 07958 | 0.7983
TBILL 02.20.13_|PIBL1212B040 [4M 2/20/2013] 128] 0.35 1.0149 | 0.8417 | 0.8467
TBILL 03.06.13_|PIBL1212C058 [5M 3/6/2013] 142] 0.39 1.0579 | 0.8875 | 0.8950
TBILL 03.20.13_|PIBL1212C067 |5M 3/20/2013] 156 0.43] 400.000000] 0.9750 | 10:18:30 AM| 0.9750 | 1.1009 | 0.9333 | 0.9433
TBILL 04.03.13_|PIBL0612J053 [5M 4/3/2013] 170 047 11439 | 09792 | 0.9917
TBILL 04.17.13" |PIBL1212D084 [6M 4/17/2013] _184] 0.50 11869 | 1.0250 | 1.0400
TBILL 05.02.13_|PIBL1212E092 [7M 5/2/2013] 199] 0.55 12203 | 1.0518 | 1.0654
TBILL 05.15.13_|PIBL1212E109 [7M 5/15/2013] 212 0.58 12493 | 1.0750 | 1.0875
TBILL 05.29.13_|PIBL1212E118 [8M 5/29/2013] 226 0.62 1.2805 | 11000 | 1.1112
TBILL 06.26.13_|PIBL1212F135 [OM 6/26/2013] 254 0.70 13429 | 1.1500 | 1.1587
TBILL 07.10.13_|PIBL1212G143 [9M 7/10/2013] _268| 0.73 1.3740 | 11750 | 1.1825
TBILL 07.24.13_|PIBL1212G152 [9M 7/24/2013] 282 0.77 14052 | 1.2000 | 1.2062
TBILL 08.07.13 |PIBL1212H160 [10M 8/7/2013] 296] 0.81 14364 | 1.2250 | 1.2300
TBILL 08.22.13 |PIBL1212H179 [1OM | 8/22/2013] 311] 0.85]  2.016000] 1.3000 | 2:27:43PM| 1.3000 | 1.4698 | 1.2518 | 1.2554
TBILL 09.04.13 |PIBL12121187 [11M 9/4/2013| 324] 0.89 14988 | 1.2750 | 1.2775
TBILL 09.18.13_|PIBL12121196 |11M | 9/18/2013] 338 0.93 15300 | 1.3000 | 1.3012
TBILL 10.02.13" |PIBL1212J202 [1Y 10/2/2013] _352] 0.96] 115.870000] 1.3250 | 11:09:30 AM| 1.3250 | 1.5612 | 1.3250 | 1.3250




