Interpolated Bills
October 15, 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] 1 3.7500 | 3.7500 | 3.7500
TBILL 10.24.12_|PIBLO312G151 [<IM_| 10/24/2012] 8| 0.02 3.2477 | 32150 | 3.2150
TBILL 10.31.12_|PIBL1211K220 |[<IM | 10/31/2012] 15 0.04 2.7454 | 2.6800 | 2.6800
TBILL 11.07.12_|PIBLO312H169 [<IM | 11/7/2012] 22| 0.06 2.2431 | 21450 | 2.1450
TBILL 11.21.12° [PIBLO312H178 [IM | 11/21/2012] 36| 0.10 12385 | 1.0750 | 1.0750
TBILL 11.28.12_|PIBLO612E012 [1M__| 11/28/2012] 43| 0.12 12006 | 1.0333 | 1.0333
TBILL 12.05.12_|PIBLO312I186 [2M 12/5/2012] 50| 0.14 11628 | 0.9917 | 0.9917
TBILL 12.19.12_|PIBLO3121195 |2M | 12/19/2012] 64| 0.18] 240.000000] 0.6000 | 3:25:40 PM| 0.6000 | 1.0872 | 0.9083 | 0.9083
TBILL 12.26.12_|PIBLO612F039 [2M | 12/26/2012] 71| 0.19 1.0494 | 0.8667 | 0.8667
TBILL 01.02.13_|PIBL0312J201 [2M 1/2/2013] 78] 0.21 1.0115 | 0.8250 | 0.8250
TBILL 01.09.13_|PIBL1212A014 [3M 1/9/2013] 85 0.23 0.9737 | 0.7833 | 0.7833
TBILL 01.23.13" |PIBL0612G047 [3M 1/23/2013] 99| 0.27 0.8981 | 0.7000 | 0.7000
TBILL 02.06.13_|PIBL1212B031 [4M 2/6/2013] 113] 0.31 0.9488 | 0.7550 | 0.7550
TBILL 02.20.13_|PIBL1212B040 [4M 2/20/2013] 127 0.35 0.9995 | 0.8100 | 0.8100
TBILL 03.06.13_|PIBL1212C058 [5M 3/6/2013] 141] 0.39 1.0502_| 0.8650 | 0.8650
TBILL 03.20.13_|PIBL1212C067 |5M 3/20/2013] 155 0.42 11009 | 09200 | 0.9200
TBILL 04.03.13_|PIBL0612J053 [5M 4/3/2013] 169] 0.46 11516 | 0.9750 | 0.9750
TBILL 04.17.13" |PIBL1212D084 [6M 4/17/2013] 183 0.50 12023 | 1.0300 | 1.0300
TBILL 05.02.13_|PIBL1212E092 [7M 5/2/2013] 198] 0.54]  0.582000] 15000 | 11:29:50 AM| 1.5000 | 1.2343 | 1.0568 | 1.0544
TBILL 05.15.13_|PIBL1212E109 [7M 5/15/2013] 211] 0.58 12621 | 1.0800 | 1.0755
TBILL 05.29.13_|PIBL1212E118 [8M 5/29/2013] 225 0.62 12020 | 1.1050 | 1.0982
TBILL 06.26.13_|PIBL1212F135 [OM 6/26/2013] 253 0.69 1.3518 | 1.1550 | 1.1437
TBILL 07.10.13_|PIBL1212G143 [9M 710/2013] 267 0.73 1.3817 | 1.1800 | 1.1665
TBILL 07.24.13_|PIBL1212G152 [9M 7/24/2013] 281] 0.77 14116 | 1.2050 | 1.1892
TBILL 08.07.13 |PIBL1212H160 [10M 8/7/2013] 295] 0.81 14415 | 1.2300 | 1.2120
TBILL 08.22.13 |PIBL1212H179 [1OM | 8/22/2013] 310 0.85 14736 | 1.2568 | 1.2364
TBILL 09.04.13 |PIBL12121187 [11M 9/4/2013| 323] 0.88 15013 | 1.2800 | 1.2575
TBILL 09.18.13_|PIBL12121196 [11M | 9/18/2013] 337 0.92 15313 | 1.3060 | 1.2802
TBILL 10.02.13" |PIBL1212J202 [1Y 10/2/2013]_351] 0.96] 204.320000] 1.3252 | 3:30:38 PM| 1.3030 | 1.5612 | 1.3300 | 1.3030




