Interpolated Bills

November 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 11.21.12_|PIBLO312H178 [<IM | 11/21/2012] 8| 0.02 3.0392 | 3.0050 | 2.9900
TBILL 11.28.12_|PIBLO612E012 |[<IM | 11/28/2012] 15| 0.04 2.5783 | 2.5100 | 2.4800
TBILL 12.05.12_|PIBLO312I186 |<IM | 12/5/2012] 22| 0.06 21175 | 2.0150 | 1.9700
TBILL 12.19.12" [PIBLO3121195 |[1M__| 12/19/2012] 36| 0.10 11958 | 1.0250 | 0.9500
TBILL 12.26.12_|PIBLO612F039 [1M | 12/26/2012] 43| 0.12 11274 | 09566 | 0.8778
TBILL 01.02.13_|PIBL0312J201 [2M 1/2/2013] 50| 0.14 1.0501 | 0.8861 | 0.8056
TBILL 01.09.13_|PIBL1212A014 [2M 1/9/2013] 57| 0.16 0.9908 | 08167 | 0.7333
TBILL 01.23.13_|PIBLO612G047 [2M 1/23/2013] 71| 0.19]  0.652000] 1.0000 | 11:39:21 AM| 1.0000 | 0.8541 | 0.6778 | 05889
TBILL 01.30.13_|PIBLO312J210 [2M 1/30/2013] 78] 0.21] 116.279431] 0.1250 | B3:45:34 PM| 0.2127 | 0.7858 | 0.6083 | 05167
TBILL 02.06.13_|PIBL1212B031 [3M 2/6/2013] 85| 0.23 0.7174 | 05389 | 0.4444
TBILL 02.20.13° |PIBL1212B040 [3M 2/20/2013] 99 0.27 0.5808 | 0.4000 | 0.3000
TBILL 03.06.13_|PIBL1212C058 [4M 3/6/2013] 113] 0.31 0.6251 | 0.4458 | 0.3210
TBILL 03.20.13_|PIBL1212C067 [4M 3/20/2013] 127 0.35 0.6695 | 04917 | 0.3420
TBILL 04.03.13_|PIBL0612J053 |5M 4/3/2013] 141] 0.39 0.7138 | 053756 | 0.3631
TBILL 04.17.13_|PIBL1212D084 [5M 4/17/2013] 155 0.42 0.7582 | 0.5833 | 0.3841
TBILL 05.02.13_|PIBL1212E092 [5M 5/2/2013] _170] 0.47 0.8057 | 0.6324 | 0.4066
TBILL 05.15.13° |PIBL1212E109 [6M 5/15/2013] 183] 0.50] 315.000000] 0.4150 | 3:46:15PM| 04261 | 0.8469 | 0.6750 | 0.4261
TBILL 05.29.13 |PIBL1212E118 |7M 5/29/2013] 197 0.54 0.8658 | 0.6938 | 0.4573
TBILL 06.26.13_|PIBL1212F135 [8M 6/26/2013] 225 0.62 0.9035 | 0.7313 | 0519
TBILL 07.10.13_|PIBL1212G143 [8M 7/10/2013] 239] 0.65 0.9223 | 0.7500 | 05508
TBILL 07.24.13_|PIBL1212G152 [9M 7/24/2013] 253 0.69 0.9412 | 0.7687 | 05820
TBILL 08.07.13_|PIBL1212H160 |9M 8/7/2013] 267 0.73 0.9600 | 0.7875 | 06132
TBILL 08.22.13_|PIBL1212H179 [9M 8/22/2013] 282 0.77 0.9802 | 0.8076 | 0.6466
TBILL 09.04.13_|PIBL12121187 [10M 9/4/2013] 295 0.81] 62.400000] 0.6000 | 3:51:09 PM| 0.6000 | 0.9977 | 0.8250 | 0.6755
TBILL 09.18.13 |PIBL12121196 [10M | 9/18/2013] 309] 0.85 1.0165 | 0.8437 | 0.7067
TBILL 10.02.13_|PIBL1212J202 [11M | 10/2/2013] 323] 0.88] 289.301000] 0.8000 | 252:01 PM| 0.8000 | 1.0354 | 0.8625 | 0.7379
TBILL 10.30.13" [PIBL1212J211 [1Y 10/30/2013] 351] 0.96] 69.914400] 0.8002 | 2:00:11 PM| 0.8002 | 1.0731 | 0.9000 | 0.8002




