Interpolated Bills
October 18, 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 10.24.12_|PIBLO312G151 [<IM | 10/24/2012] 5] 0.01 3.4341 | 34125 | 3.4125
TBILL 10.31.12_|PIBL1211K220 [<IM | 10/31/2012] 12| 0.03 28814 | 28219 | 2.8219
TBILL 11.07.12_|PIBLO312H169 [<IM | 11/7/2012] 19| 0.05 2.3286 | 2.2312 | 2.2312
TBILL 11.21.12° [PIBLO312H178 [IM | 11/21/2012] 33| 0.09 12231 | 1.0500 | 1.0500
TBILL 11.28.12_|PIBLO612E0T2 [IM | 11/28/2012] 40| 0.11 11855 | 1.0111 | 1.0111
TBILL 12.05.12_|PIBL0312I186 _|2M 12/5/2012] 47| 0.13 11479 | 09722 | 0.9722
TBILL 12.19.12_|PIBLO3121195 [2M | 12/19/2012] 61| 0.17 1.0726 | 0.8944 | 0.8944
TBILL 12.26.12_|PIBLO612F039 [2M | 12/26/2012] 68| 0.19 1.0350 | 0.8556 | 0.8556
TBILL 01.02.13_|PIBL0312J201 [2M 1/2/2013] 75 0.21 0.9974 | 08167 | 08167
TBILL 01.09.13 |PIBL1212A014 [3M 1/9/2013] 82| 0.22 0.9598 | 0.7778 | 0.7778
TBILL 01.23.13° |PIBLO612G047 [3M 1/23/2013] 96 0.26 0.8846_| 0.7000 | 0.7000
TBILL 02.06.13_|PIBL1212B031 [4M 2/6/2013] 110 0.30 0.9340 | 0.7500 | 0.7500
TBILL 02.20.13_|PIBL1212B040 [4M 2/20/2013] 124 0.34 0.9833 | 0.8000 | 0.8000
TBILL 03.06.13_|PIBL1212C058 |5M 3/6/2013] 138] 0.38 1.0327 | 0.8500 | 0.8500
TBILL 03.20.13_|PIBL1212C067 [5M 3/20/2013] 152 0.42 1.0821 | 0.9000 | 0.9000
TBILL 04.03.13_|PIBL0612J053 |5M 4/3/2013] 166] 0.45 11314 | 09500 | 0.9500
TBILL 04.17.13" |PIBL1212D084 [6M 4/17/2013] 180 0.49 1.1808 | 1.0000 | 1.0000
TBILL 05.02.13_|PIBL1212E092 [7M 5/2/2013] 195 0.53 12118 | 1.0313 | 1.0308
TBILL 05.15.13_|PIBL1212E109 [7M 5/15/2013] 208] 0.57 12388 | 1.0583 | 1.0575
TBILL 05.29.13 |PIBL1212E118 [8M 5/29/2013] 222| 0.61 12678 | 1.0875 | 1.0863
TBILL 06.26.13_|PIBL1212F135 [9M 6/26/2013] 250 0.68 13258 | 1.1458 | 1.1438
TBILL 07.10.13_|PIBL1212G143 [9M 7/10/2013] 264 0.72 1.3548 | 1.1750 | 1.1725
TBILL 07.24.13_|PIBL1212G152 [9M 7/24/2013] 278 0.76 1.3838 | 1.2042 | 1.2013
TBILL 08.07.13_|PIBL1212H160 [10M 8/7/2013] 292 0.80 14128 | 1.2333 | 1.2300
TBILL 08.22.13 |PIBL1212H179 [T0M | 8/22/2013] 307| 0.84] 250.000000] 1.2000 | 3:03:01 PM| 1.2000 | 1.4439 | 1.2646 | 1.2608
TBILL 09.04.13_|PIBL12121187 [11M 9/4/2013] 320] 0.88]  0.105000] 1.1350 | 10:33:03 AM| 1.1350 | 1.4708 | 1.2917 | 1.2875
TBILL 09.18.13 |PIBL12121196 [11M | 9/18/2013] 334] 0.92]  1.123000] 1.2000 | 11:20:40 AM| 1.2000 | 14998 | 1.3208 | 1.3163
TBILL 10.02.13" [PIBL1212J202 [1Y 10/2/2013] 348 0.95] 20.243000] 1.2500 | 11:09:38 AM| 1.2500 | 1.5288 | 1.3500 | 1.3450




