Interpolated Bills
October 03, 2012

'“S:lr:::“t ISIN  |Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield| Traded Time | W.Ave | PDSIF | PDSI-R1 | PDSI-R2
TBILL 10.10.12_|PIBLO312G142 [<IM | 10/10/2012] 6] 0.02 3.3668 | 3.3400 | 3.3409
TBILL10.17.12_|PIBL1211J213 |<IM_| 10/17/2012] 13| 0.04 2.8304 | 27682 | 2.7682
TBILL 10.24.12_|PIBLO312G151 [<IM | 10/24/2012] 20| 0.05 2.2040 | 2.1955 | 2.1955
TBILL 10.31.12_|PIBL1211K220 [1M | 10/31/2012] 27| 0.07] _ 0.200000] 0.6000 | 10:14:38 AM| 0.6000 | 1.7576 | 1.6227 | 1.6227
TBILL 11.07.12° |PIBLO312H169 [1M 11/7/2012] 34 0.09 12212 | 1.0500 | 1.0500
TBILL 11.21.12_|PIBLO312H178 [2M | 11/21/2012] 48] 0.13] _ 3.002000] 0.8000 | ©9:09:59 AM| 0.8000 | 1.1447 | 0750 | 0.9744
TBILL 11.28.12_|PIBLO612E0T2 [2M | 11/28/2012] 55| 0.15 11065 | 09375 | 0.9366
TBILL 12.05.12_|PIBL0312I186 |2M 12/5/2012] 62| 0.17 1.0683 | 0.9000 | 0.8987
TBILL 12.19.12_|PIBLO3121195 [2M | 12/19/2012] 76| 0.21 0.9918 | 0.8250 | 0.8231
TBILL 12.26.12_|PIBLO612F039 [3M | 12/26/2012] 83| 0.23 0.9536 | 0.7875 | 0.7853
TBILL 01.02.13° |PIBL0312J201 [3M 1/2/2013] 90| 0.25 0.9154 | 0.7500 | 0.7475
TBILL 01.09.13_|PIBL1212A014 [3M 1/9/2013] 97| 0.27 0.9368 | 0.7742 | 0.7715
TBILL 01.23.13_|PIBLO612G047 [4M 1/23/2013] 111 0.30 0.9796 | 0.8227 | 0819
TBILL 02.06.13_|PIBL1212B031 [4M 2/6/2013] 125] 0.34 1.0225 | 0.8712 | 0.8677
TBILL 02.20.13_|PIBL1212B040 [5M 2/20/2013] 139 0.38 1.0653 | 09196 | 0.9158
TBILL 03.06.13_|PIBL1212C058 |5M 3/6/2013] 153 0.42 11082 | 09681 | 0.9638
TBILL 03.20.13_|PIBL1212C067 [5M 3/20/2013] 167| 0.46 11510 | 1.0165 | 1.0119
TBILL 04.03.13" |PIBL0612J053 |6M 4/3/2013] 181] 0.50 11938 | 1.0650 | 1.0600
TBILL 04.17.13_|PIBL1212D084 [7M 4/17/2013] 195 0.53 12258 | 1.0927 | 1.0862
TBILL 05.02.13_|PIBL1212E092 [7M 5/2/2013] 210 0.58 12600 | 1.1224 | 1.1142
TBILL 05.15.13_|PIBL1212E109 [8M 5/15/2013] 223 0.61 12897 | 1.1481 | 1.1385
TBILL 05.29.13 |PIBL1212E118 [8M 5/29/2013] 237 0.65 13217 | 1.1758 | 1.1646
TBILL 06.26.13_|PIBL1212F135 [9M 6/26/2013] 265 0.73 1.3856 | 1.2312 | 1.2169
TBILL 07.10.13_|PIBL1212G143 [9M 7/0/2013] 279 0.76] 110.072000] 1.2000 | 11:23:16 AM| 1.2000 | 1.4175 | 1.2588 | 1.243f
TBILL 07.24.13 |PIBL1212G152 [10M | _ 7/24/2013] 293] 0.80 14495 | 1.2865 | 1.2692
TBILL 08.07.13_|PIBL1212H160 |10M 8/7/2013] 307| 0.84 14814 | 1.3142 | 1.2954
TBILL 08.22.13 |PIBL1212H179 [11M | 8/22/2013] 322 0.88 15157 | 1.3439 | 1.3234
TBILL 09.04.13_|PIBL12121187 [11M 9/4/2013] _335] 0.92 15453 | 1.3696 | 1.3477
TBILL 09.18.13 |PIBL12121196 [1Y 9/18/2013] 349 0.96 15773 | 1.3973 | 1.3738
TBILL 10.02.13" [PIBL1212J202 [1Y 10/2/2013] _363] 0.99 1.6092 | 1.4250 | 1.4000




