Interpolated Bills
October 25, 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 10.31.12_|PIBL1211K220 [<IM | 10/31/2012] 2| 0.01 3.6792 | 3.6749 | 3.6749
TBILL 11.07.12_|PIBLO312H169 [<IM | 11/7/2012] 9| 0.02 3.1834 | 3.1489 | 3.1489
TBILL 11.21.12_|PIBLO312H178 [<IM | 11/21/2012] 23] 0.06 21919 | 2.0969 | 2.0969
TBILL 11.28.12_|PIBLO612E012 [IM | 11/28/2012] 30| 0.08 1.6961 | 1.5710 | 1.5710
TBILL 12.05.12° |PIBLO312I186 [1M 12/5/2012] 37 0.10 1.2004 | 1.0450 | 1.0450
TBILL 12.19.12_|PIBLO312I195 [2M | 12/19/2012] 51| 0.14 11198 | 09628 | 0.9628
TBILL 12.26.12_|PIBLO612F039 [2M | 12/26/2012] 58] 0.16 1.0795 | 09217 | 0.9217
TBILL 01.02.13_|PIBL0312J201 [2M 1/2/2013] 65| 0.18 1.0392 | 0.8806 | 0.8806
TBILL 01.09.13_|PIBL1212A014 [2M 1/9/2013] 72| 0.20 0.9989 | 0.8394 | 0.8394
TBILL 01.23.13_|PIBL0612G047 [3M 1/23/2013] 86| 0.24 0.9183 | 0.7572 | 0.7572
TBILL 02.06.13° |PIBL1212B031 [3M 2/6/2013] _100] 0.27 0.8377 | 06750 | 0.6750
TBILL 02.20.13_|PIBL1212B040 [4M 2/20/2013] _114]_0.31 0.8884 | 0.7310 | 0.7298
TBILL 03.06.13_|PIBL1212C058 [4M 3/6/2013] 128] 0.35 0.9392 | 0.7870 | 0.7845
TBILL 03.20.13_|PIBL1212C067 |5M 3/20/2013] 142] 0.39 0.9899 | 0.8430 | 0.8393
TBILL 04.03.13_|PIBL0612J053 [5M 4/3/2013] 156] 0.43] 80.799000] 0.8000 | 3:36:00 PM| 0.8371 | 1.0407 | 0.8990 | 0.8941
TBILL 04.17.13_|PIBL1212D084 [5M 4/17/2013] 170] 0.47] 49.003000] 0.8250 | 3:35:07 PM| 0.9408 | 1.0914 | 09550 | 0.9488
TBILL 05.02.13" |PIBL1212E092 [6M 5/2/2013] 185 0.51| 136.220000] 1.0000 | 2:22:26 PM| 1.0075 | 1.1458 | 1.0150 | 1.0075
TBILL 05.15.13_|PIBL1212E109 [7M 5/15/2013] 198] 0.54] 11.490000] 1.0350 | 10:00:44AM| 1.0350 | 1.1695 | 1.0358 | 1.028f
TBILL 05.20.13 |PIBL1212E118 [7M 5/29/2013] 212 0.58 11951 | 1.0582 | 1.0503
TBILL 06.26.13_|PIBL1212F135 [8M 6/26/2013] 240] 0.66 12463 | 1.1031 | 1.0047
TBILL 07.10.13_|PIBL1212G143 [9M 70/2013] _254] 0.70] 161.650000] 1.1250 | 251:12PM| 1.1363 | 1.2719 | 14255 | 1.1169
TBILL 07.24.13_|PIBL1212G152 [9M 7/24/2013] 268| 0.73] 104.250000] 1.1650 | 10:01:31 AM| 1.1650 | 1.29756 | 1.1479 | 1.139f
TBILL 08.07.13_|PIBL1212H160 [9M 8/7/2013] 282] 0.77 13230 | 11703 | 1.1612
TBILL 08.22.13 |PIBL1212H179 [1OM | 8/22/2013] 297| 0.81 13505 | 1.1943 | 1.1850
TBILL 09.04.13 |PIBL1212187 [10M 9/4/2013] 310] 0.85 1.3742 | 12152 | 1.2056
TBILL 09.18.13 |PIBL12121196 [11M | ©9/18/2013] 324 0.89 13098 | 1.2376 | 1.2278
TBILL 10.02.13° [PIBL1212J202 [1Y 10/2/2013] _338] 093] _ 0.220000] 1.2001 | 11:26:15AM| 1.2239 | 1.4254 | 1.2600 | 1.2500




