Interpolated Bills

November 21, 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 11.28.12_|PIBLOBT2EOT2 [<IM | 11/28/2012] 6] 0.02 31262 | 3.1023 | 3.1023
TBILL 12.05.12_|PIBLO312I186 |<IM | 12/5/2012] 13| 0.04 2.6028 | 2.5455 | 25455
TBILL 12.19.12_|PIBLO3121195 [1M | 12/19/2012] 27| 0.07 15561 | 14318 | 1.4318
TBILL 12.26.12" |PIBLO612F039 [1M | 12/26/2012] 34| 0.09 1.0327 | 0.8750 | 0.8750
TBILL 01.02.13_|PIBL0312J201 [1M 1/2/2013] 41| 0.11 0.9642 | 0.8050 | 0.8050
TBILL 01.09.13 |PIBL1212A014 [2M 1/9/2013] 48] 0.13 0.8958 | 0.7350 | 0.7350
TBILL 01.23.13_|PIBLO612G047 [2M 1/23/2013] 62| 0.17 0.7588 | 0.5950 | 05950
TBILL 01.30.13_|PIBL0312J210 [2M 1/30/2013] 69| 0.19 0.6904 | 05250 | 05250
TBILL 02.06.13_|PIBL1212B031 [2M 2/6/2013] 76| 0.21 0.6219 | 04550 | 0.4550
TBILL 02.13.13_|PIBL0312K227 [3M 2/13/2013] 83| 0.23 0.5535 | 0.3850 | 0.3850
TBILL 02.20.13° |PIBL1212B040 [3M 2/20/2013] 90| 0.25 0.4850 | 0.3150 | 0.3150
TBILL 03.06.13_|PIBL1212C058 [4M 3/6/2013] 104 0.28 05278 | 0.3557 | 0.3521
TBILL 03.20.13_|PIBL1212C067 [4M 3/20/2013] 118 0.32 0.5706 | 0.3964 | 0.3893
TBILL 04.03.13_|PIBL0612J053 |5M 4/3/2013] 132 0.36 0.6134 | 04371 | 0.4264
TBILL 04.17.13_|PIBL1212D084 [5M 4/17/2013] _146] 0.40] _ 0.380000] 0.4500 | 11:56:31 AM| 04500 | 0.6562 | 0.4779 | 0.4636
TBILL 05.02.13_|PIBL1212E092 [5M 5/2/2013] 161] 0.4 0.7021 | 0.5215 | 0.5034
TBILL 05.15.13_|PIBL1212E109 [6M 5/15/2013] 174 0.48 0.7418 | 05593 | 05379
TBILL 05.29.13" |PIBL1212E118 |6M 5/29/2013] 188] 0.52 0.7846 | 0.6000 | 05750
TBILL 06.26.13 |PIBL1212F135 [7M 6/26/2013] 216 0.59 0.8077 | 0.6250 | 0.6008
TBILL 07.10.13_|PIBL1212G143 [8M 7/10/2013] 230] 0.63]  2.046000] 0.5000 | 10:06:23 AM| 05000 | 0.8192 | 0.6375 | 0.6137
TBILL 07.24.13_|PIBL1212G152 [8M 7/24/2013] 244 0.67 0.8308 | 0.6500 | 0.6267
TBILL 08.07.13_|PIBL1212H160 [9M 8/7/2013] 258 0.71 0.8423 | 0.6625 | 0.6396
TBILL 08.22.13_|PIBL1212H179 [9M 8/22/2013] 273 0.75 0.8547 | 0.6759 | 0.6534
TBILL 09.04.13_|PIBL12121187 [10M 9/4/2013] 286 0.78 0.8654 | 0.6875 | 0.6654
TBILL09.18.13 |PIBL12121196 [10M | 9/18/2013] 300 0.82 0.8769 | 0.7000 | 0.6783
TBILL 10.02.13 |PIBL1212J202 [11M | 10/2/2013] 314 0.86 0.8885 | 0.7125 | 0.6913
TBILL 10.30.13 |PIBL1212J211 [11M | 10/30/2013] 342| 0.94]  0.040000] 1.0000 | 11:17.51 AM] 1.0000 | 0.9115 | 0.7375 | 0.7171
TBILL 11.13.13" |PIBL1212K228 [1Y 11/13/2013] 356] 0.98] 33.043000] 0.7000 | 2:14:40PM| 0.7000 | 09231 | 0.7500 | 0.7300




