Interpolated Bills

December 20, 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] 5| 0.01 31903 | 3.1675 | 3.1669
TBILL 01.02.13_|PIBL0312J201 |<1M 1/2/2013] 12| 0.0 2.6484 | 2.5856 | 2.5839
TBILL 01.09.13 |PIBL1212A014 [<IM 1/9/2013] 19| 0.05]  4.260000] 0.2000 | 2:45:32 PM| 0.2000 | 2.1065 | 2.0037 | 2.0009
TBILL 01.23.13" |PIBL0612G047 [1M 1/23/2013] 33| 0.09 1.0227 | 0.8400 | 0.8350
TBILL 01.30.13_|PIBLO312J210 [1M 1/30/2013] 40| 0.11 0.9589 | 0.7744 | 0.7681
TBILL 02.06.13_|PIBL1212B031 [2M 2/6/2013] 47| 0.13 0.8952 | 0.7087 | 0.7012
TBILL 02.13.13_|PIBLO312K227 [2M 2/13/2013] 54| 0.15 0.8314 | 0.6431 | 0.6344
TBILL 02.20.13_|PIBL1212B040 [2M 2/20/2013] 61| 0.17 0.7677 | 05775 | 05675
TBILL 02.27.13_|PIBLO312K236 [2M 2/27/2013] 68| 0.19 0.7039 | 05119 | 05006
TBILL 03.06.13_|PIBL1212C058 [2M 3/6/2013] 75| 0.21 0.6402 | 0.4462 | 0.4338
TBILL 03.13.13_|PIBLO312L244 [3M 3/13/2013] 82| 0.22 0.5764 | 0.3806 | 0.3669
TBILL 03.20.13" |PIBL1212C067 [3M 3/20/2013] 89| 0.24 05127 | 0.3150 | 0.3000
TBILL 04.03.13_|PIBL0612J053 [4M 4/3/2013] 103] 0.28 0.5565 | 0.3593 | 0.3421
TBILL 04.17.13_|PIBL1212D084 [4M 4/17/2013] 117 0.32 0.6003 | 0.4036 | 0.3843
TBILL 05.02.13_|PIBL1212E092 [5M 5/2/2013] 132] 0.36 0.6472 | 04510 | 0.4294
TBILL 05.15.13_|PIBL1212E109 [5M 5/15/2013] 145] 0.40 0.6879 | 0.4921 | 0.4686
TBILL 05.29.13_|PIBL1212E118 [5M 5/29/2013] 159 0.44 0.7316_| 05364 | 05107
TBILL 06.13.13_|PIBL0612L069 |6M 6/13/2013] 174 0.48 0.7786 | 05839 | 05559
TBILL 06.26.13° |PIBL1212F135 [6M 6/26/2013] 187 0.51 0.8192 | 0.6250 | 05950
TBILL 07.10.13_|PIBL1212G143 [7M 7/10/2013] _201] 0.55 0.8391 | 0.6458 | 06175
TBILL 07.24.13_|PIBL1212G152 [7M 7/24/2013] 215 0.59 0.8589 | 0.6667 | 0.6400
TBILL 08.07.13_|PIBL1212H160 [8M 8/7/2013] 229 0.63 0.8788 | 0.6875 | 0.6625
TBILL 08.22.13_|PIBL1212H179 [8M 8/22/2013] 244 0.67 0.9000 | 0.7098 | 0.6866
TBILL 09.04.13_|PIBL12121187 |9M 9/4/2013] _257| 0.70 0.9184 | 0.7292 | 0.7075
TBILL 09.18.13_|PIBL12121196 [9M 9/18/2013] 271 0.74 0.9383 | 0.7500 | 0.7300
TBILL 10.02.13_|PIBL1212J202 [1OM | 10/2/2013] 285 0.78 0.9581 | 0.7708 | 0.7525
TBILL 10.30.13 |PIBL1212J211 [11M | 10/30/2013] 313 0.86 0.9978 | 08125 | 0.7975
TBILL 11.13.13_|PIBL1212K228 [11M | 11/13/2013] 327 0.90 1.0176 | 0.8333 | 0.8200
TBILL 11.27.13 |PIBL1212K237 [11M | 11/27/2013] 341 0.93 1.0375 | 0.8542 | 0.8425
TBILL 12.11.13" |PIBL1212L245 [1Y 12/11/2013] 355 0.97 1.0573 | 0.8750 | 0.8650




