Interpolated Bills

November 23, 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_|PIBLOBT2EO12 [<IM | 11/28/2012] 2| 0.01 3.4316 | 34271 | 3.4268
TBILL 12.05.12_|PIBL0312I186 |<IM | 12/5/2012] 9| 0.02 2.9530 | 29167 | 29144
TBILL 12.19.12_|PIBLO3121195 [<IM | 12/19/2012] 23| 0.06 19957 | 1.8958 | 1.8897
TBILL 12.26.12_|PIBLO612F039 [1M | 12/26/2012] 30| 0.08 15171 | 1.3854 | 1.3774
TBILL 01.02.13° |PIBL0312J201 [1M 1/2/2013] 37| 0.10 1.0385 | 0.8750 | 0.8650
TBILL 01.09.13 |PIBL1212A014 [1M 1/9/2013] 44| 0.12 0.9831 | 0.8183 | 0.7939
TBILL 01.23.13_|PIBLO612G047 [2M 1/23/2013] 58] 0.16 0.8724 | 0.7050 | 0.6517
TBILL 01.30.13_|PIBL0312J210 [2M 1/30/2013] 65| 0.18 0.8171 | 0.6483 | 05806
TBILL 02.06.13_|PIBL1212B031 [2M 2/6/2013] 72| 0.20 0.7618 | 0.5917 | 0.5094
TBILL 02.13.13_|PIBL0312K227 [2M 2/13/2013] 79| 0.22 0.7064 | 0.5350 | 0.4383
TBILL 02.20.13_|PIBL1212B040 [3M 2/20/2013] 86| 0.24] 50.000000] 0.2250 | 2:09:55PM| 0.2250 | 0.6511 | 0.4783 | 0.3672
TBILL 03.06.13" |PIBL1212C058 [3M 3/6/2013] 100] 0.27 0.5404 | 0.3650 | 0.2250
TBILL 03.20.13_|PIBL1212C067 [4M 3/20/2013] 114 0.31 0.5663 | 0.3917 | 0.2725
TBILL 04.03.13_|PIBL0612J053 [4M 4/3/2013] 128 0.35 0.5923 | 0.4183 | 0.3200
TBILL 04.17.13_|PIBL1212D084 [5M 4/17/2013] 142| 0.39 0.6183 | 04450 | 0.3675
TBILL 05.02.13_|PIBL1212E092 [5M 5/2/2013] 157| 0.43 0.6461 | 04736 | 0.4184
TBILL 05.15.13 |PIBL1212E109 [5M 5/15/2013] 170] 0.47 0.6702 | 04983 | 04625
TBILL 05.29.13" |PIBL1212E118 |6M 5/29/2013] 184] 0.50 0.6962 | 05250 | 05100
TBILL 06.26.13 |PIBL1212F135 [7M 6/26/2013] 212 0.58 0.7320 | 05600 | 05442
TBILL 07.10.13_|PIBL1212G143 [8M 710/2013] 226 0.62 0.7499 | 05775 | 05612
TBILL 07.24.13_|PIBL1212G152 [8M 7/24/2013] 240 0.66 0.7678 | 05950 | 05783
TBILL 08.07.13_|PIBL1212H160 [9M 8/7/2013] 254 0.70 0.7857 | 0.6125 | 0.5954
TBILL 08.22.13_|PIBL1212H179 [9M 8/22/2013] 269 0.74 0.8049 | 0.6312 | 06137
TBILL 09.04.13 |PIBL12121187 |9M 9/4/2013] _282] 0.77 0.8216 | 0.6475 | 0.6296
TBILL 09.18.13 |PIBL12121196 [10M | 9/18/2013] 296] 0.81 0.8395 | 0.6650 | 0.6467
TBILL 10.02.13_|PIBL1212J202 [1OM | 10/2/2013] 310| 0.85 0.8574 | 0.6825 | 0.6637
TBILL 10.30.13 |PIBL1212J211 [11M | 10/30/2013] 338] 0.93]  1.703000] 0.5000 | 10:41:38 AM| 05000 | 0.8932 | 0.7175 | 0.6979
TBILL 11.13.13" |PIBL1212K228 [1Y 11/13/2013] 352 0.96 0.9112 | 0.7350 | 0.7150




