Interpolated Bills

November 19, 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] 1 3.5000 | 3.5000 | 3.5000
TBILL 11.28.12_|PIBLO612E012 |<IM | 11/28/2012] 8| 0.02 3.0282 | 29770 | 2.9770
TBILL 12.05.12_|PIBLO312I186 |<IM | 12/5/2012] 15| 0.04 2.5565 | 2.4540 | 2.4540
TBILL 12.19.12_|PIBLO3121195 |1M__| 12/19/2012] 29| 0.08 1.6130 | 1.4080 | 1.4080
TBILL 12.26.12° |PIBLO612F039 [1M | 12/26/2012] 36| 0.10 11412 | 0.8850 | 0.8850
TBILL 01.02.13_|PIBL0312J201 [1M 1/2/2013] 43| 0.12 1.0688 | 0.8213 | 0.8043
TBILL 01.09.13_|PIBL1212A014 [2M 1/9/2013] 50| 0.14 0.9965 | 0.7575 | 0.7237
TBILL 01.23.13_|PIBLO612G047 [2M 1/23/2013] 64| 0.18 0.8518 | 0.6300 | 05623
TBILL 01.30.13_|PIBLO312J210 [2M 1/30/2013] 71| 0.19 0.7794 | 05663 | 04817
TBILL 02.06.13_|PIBL1212B031 [2M 2/6/2013] 78| 0.21 0.7070 | 05025 | 0.4010
TBILL 02.13.13_|PIBLO312K227 [3M 2/13/2013] 85| 0.23] _ 5.000000] 0.1500 | 9:32.19 AM| 0.1500 | 0.6347 | 0.4388 | 0.3203
TBILL 02.20.13" |PIBL1212B040 [3M 2/20/2013] 92| 0.25] 573.370000] 0.2300 | 11:24:55AM| 0.2405 | 05623 | 0.3750 | 0.2397
TBILL 03.06.13_|PIBL1212C058 [4M 3/6/2013] 106] 0.29 0.5068 | 0.4071 | 0.2912
TBILL 03.20.13_|PIBL1212C067 [4M 3/20/2013] 120 0.33 0.6313 | 04393 | 0.3426
TBILL 04.03.13_|PIBL0612J053 [5M 4/3/2013] 134 037 0.6658 | 0.4714 | 0.3941
TBILL 04.17.13_|PIBL1212D084 [5M 4/17/2013]_148] 0.41 0.7003 | 0.5036 | 0.4456
TBILL 05.02.13_|PIBL1212E092 [5M 5/2/2013] 163] 0.45 0.7373 | 0.5380 | 0.5007
TBILL 05.15.13_|PIBL1212E109 |6M 5/15/2013] 176] 0.48 0.7693 | 05679 | 05485
TBILL 05.29.13° |PIBL1212E118 [6M 5/29/2013] 190 0.52 0.8038_| 0.6000 | 0.6000
TBILL 06.26.13_|PIBL1212F135 |7M 6/26/2013] 218] 0.60 0.8327 | 0.6308 | 0.6250
TBILL 07.10.13_|PIBL1212G143 [8M 710/2013] 232 0.64 0.8471 | 06463 | 06375
TBILL 07.24.13_|PIBL1212G152 [8M 7/24/2013]_246] 0.67 0.8615 | 0.6617 | 0.6500
TBILL 08.07.13_|PIBL1212H160 [9M 8/7/2013] 260 0.71]  1.397000] 0.4750 | 10:25:09 AM| 0.4750 | 0.8760 | 0.6771 | 0.6625
TBILL 08.22.13 |PIBL1212H179 [9M 8/22/2013] 275] 0.75]  0.100000] 0.5000 | 3:26:05PM| 05000 | 0.8914 | 0.6936 | 0.6759
TBILL 09.04.13 |PIBL1212187 [10M 9/4/2013| 288] 0.79 0.9048 | 0.7079 | 06875
TBILL 09.18.13 |PIBL12121196 |1OM | 9/18/2013] 302| 0.83 0.9192 | 0.7233 | 0.7000
TBILL 10.02.13 |PIBL1212J202 [11M | 10/2/2013] 316 0.87 0.9337 | 0.7388 | 0.7125
TBILL 10.30.13_|PIBL1212J211 [1Y 10/30/2013] 344] 0.94 0.9625 | 0.7696 | 0.7375
TBILL 11.13.13° |PIBL1212K228 [1Y 11/13/2013] 358 0.98 0.9769 | 0.7850 | 0.7500




