Interpolated Bills
December 18, 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 12.26.12_|PIBLO612F039 [<IM | 12/26/2012] 7] 0.02 3.0625 | 3.0315 | 3.0306
TBILL 01.02.13_|PIBL0312J201 |<1M 1/2/2013] 14| 0.04 2.5521 | 24849 | 2.4829
TBILL 01.09.13 |PIBL1212A014 [<IM 1/9/2013] 21| 0.06] _ 0.096000] 1.7500 | 11:14:07 AM| 1.7500 | 2.0416 | 19382 | 1.9353
TBILL 01.23.13" |PIBL0612G047 [1M 1/23/2013] 35| 0.10 1.0208 | 0.8450 | 0.8400
TBILL 01.30.13_|PIBLO312J210 [1M 1/30/2013] 42| 0.12 0.9590 | 0.7831 | 0.7744
TBILL 02.06.13_|PIBL1212B031 [2M 2/6/2013] 49| 0.13 0.8973 | 0.7213 | 0.7087
TBILL 02.13.13_|PIBLO312K227 [2M 2/13/2013] 56| 0.15 0.8356 | 0.6594 | 0.6431
TBILL 02.20.13_|PIBL1212B040 [2M 2/20/2013] 63| 0.17] 129.809000] 0.2000 | 11:13:24 AM| 0.2000 | 0.77388 | 0.5975 | 05775
TBILL 02.27.13_|PIBLO312K236 [2M 2/27/2013] 70| 0.19 0.7121 | 05356 | 05119
TBILL 03.06.13_|PIBL1212C058 [2M 3/6/2013] 77| 0.21 0.6504 | 0.4738 | 0.4462
TBILL 03.13.13_|PIBLO312L244 [3M 3/13/2013] 84 0.23 0.5887 | 04119 | 0.3806
TBILL 03.20.13" |PIBL1212C067 [3M 3/20/2013] 91| 0.25 0.5269 | 0.3500 | 0.3150
TBILL 04.03.13_|PIBL0612J053 [4M 4/3/2013] 105] 0.29 0.5698 | 0.3929 | 0.3579
TBILL 04.17.13_|PIBL1212D084 [4M 4/17/2013] _119] 0.33 0.6126 | 0.4357 | 0.4007
TBILL 05.02.13_|PIBL1212E092 [5M 5/2/2013] 134 037 0.6586 | 0.4816 | 0.4466
TBILL 05.15.13_|PIBL1212E109 [5M 5/15/2013] 147 0.40 0.6984 | 0.5214 | 0.4864
TBILL 05.29.13_|PIBL1212E118 [5M 5/29/2013] 161 0.44 0.7412 | 05643 | 05293
TBILL 06.13.13_|PIBL0612L069 |6M 6/13/2013] 176 0.48 0.7871 | 06102 | 05752
TBILL 06.26.13° |PIBL1212F135 [6M 6/26/2013] 189 0.52 0.8269 | 0.6500 | 0.6150
TBILL 07.10.13_|PIBL1212G143 [7M 7/10/2013] 203 0.56 0.8660 | 0.6896 | 0.6367
TBILL 07.24.13_|PIBL1212G152 [7M 7/24/2013] 217 0.59 0.9051 | 07292 | 0.6583
TBILL 08.07.13_|PIBL1212H160 [8M 8/7/2013] 231 0.63 0.9442 | 0.7687 | 0.6800
TBILL 08.22.13_|PIBL1212H179 [8M 8/22/2013] 246 0.67 0.9861 | 08112 | 0.7032
TBILL 09.04.13_|PIBL12121187 |9M 9/4/2013] 259 0.71 1.0224 | 0.8479 | 0.7233
TBILL 09.18.13_|PIBL12121196 [9M 9/18/2013] 273 0.75 1.0615 | 0.8875 | 0.7450
TBILL 10.02.13_|PIBL1212J202 [1OM | 10/2/2013] 287 0.79 1.1006 | 0.9271 | 0.7667
TBILL 10.30.13 |PIBL1212J211 [11M | 10/30/2013] 315 0.86 11788 | 1.0062 | 0.8100
TBILL 11.13.13_|PIBL1212K228 [11M | 11/13/2013] 329 0.90 12179 | 1.0458 | 0.8317
TBILL 11.27.13 |PIBL1212K237 [11M | 11/27/2013] 343 0.94 125711 | 1.0854 | 0.8533
TBILL 12.11.13" |PIBL1212L245 [1Y 12/11/2013] 357] 0.98]  0.407000] 0.7000 | 3:39:03PM| 0.62556 | 1.2062 | 1.1250 | 0.8750




