Interpolated Bills

December 06, 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 12.19.12_|PIBLO3121195 [<IM | 12/19/2012] 12| 0.03 2.6549 | 2.5891 | 2.5891
TBILL 12.26.12_|PIBLO612F039 |<1M | 12/26/2012] 19| 0.05 21171 | 20094 | 2.0094
TBILL 01.02.13_|PIBL0312J201 [1M 1/2/2013] 26| 0.07 15793 | 14297 | 1.4297
TBILL 01.09.13" [PIBL1212A014 [1M 1/9/2013] 33| 0.09 1.0415 | 0.8500 | 0.8500
TBILL 01.23.13_|PIBLO612G047 [2M 1/23/2013] 47 0.13 0.9300 | 07376 | 0.7375
TBILL 01.30.13_|PIBL0312J210 [2M 1/30/2013] 54| 0.15 0.8742 | 06813 | 06813
TBILL 02.06.13_|PIBL1212B031 [2M 2/6/2013] 61| 0.17 0.8185 | 0.6250 | 0.6250
TBILL 02.13.13_|PIBL0312K227 [2M 2/13/2013] 68| 0.19 0.7627 | 0.5688 | 0.5688
TBILL 02.20.13_|PIBL1212B040 [2M 2/20/2013] 75 0.21 0.7069 | 05125 | 05125
TBILL 02.27.13_|PIBL0312K236 |3M 2/27/2013] 82| 0.22 0.6512 | 0.4563 | 0.4563
TBILL 03.06.13" |PIBL1212C058 [3M 3/6/2013] 89| 0.24 0.5954 | 0.4000 | 0.4000
TBILL 03.20.13_|PIBL1212C067 [4M 3/20/2013] 103] 0.28 0.6329 | 04375 | 04375
TBILL 04.03.13_|PIBL0612J053 [4M 4/3/2013] 117] 0.32 0.6705 | 04750 | 04750
TBILL 04.17.13_|PIBL1212D084 [5M 4/17/2013] _131] 0.36 0.7081 | 05125 | 05125
TBILL 05.02.13_|PIBL1212E092 [5M 5/2/2013] 146] 0.40 0.7483 | 05627 | 05527
TBILL 05.15.13_|PIBL1212E109 [5M 5/15/2013] 159 0.44 0.7832_| 05875 | 05875
TBILL 05.29.13° |PIBL1212E118 [6M 5/29/2013] 173| 0.47] 50.000000] 0.6250 | 11:28:28 AM| 0.6250 | 0.8208 | 0.6250 | 0.6250
TBILL 06.26.13_|PIBL1212F135 |7M 6/26/2013] 201] 0.55 0.8443 | 0.6496 | 0.6465
TBILL 07.10.13_|PIBL1212G143 [7M 710/2013] 215 0.59 0.8560 | 0.6619 | 0.6573
TBILL 07.24.13_|PIBL1212G152 [8M 7/24/2013] 229] 0.63 0.8678 | 0.6742 | 0.6681
TBILL 08.07.13_|PIBL1212H160 [8M 8/7/2013] 243] 0.67 0.8795 | 0.6865 | 06788
TBILL 08.22.13_|PIBL1212H179 [OM 8/22/2013] 258] 0.71 0.8921 | 0.6997 | 0.6904
TBILL 09.04.13_|PIBL1212I187 [9M 9/4/2013] 271] 0.74 0.9030 | 0.7112 | 0.7004
TBILL 09.18.13 |PIBL12121196 |1OM | ©9/18/2013] 285 0.78 0.9147 | 0.7235 | 07112
TBILL 10.02.13 |PIBL1212J202 [10M | 10/2/2013] 299] 0.82 0.9265 | 0.7358 | 0.7219
TBILL 10.30.13_|PIBL1212J211 [11M | 10/30/2013] 327 0.90 0.9500 | 0.7604 | 0.7435
TBILL 11.13.13_|PIBL1212K228 [11M | 11/13/2013] 341 0.93 0.9617 | 07727 | 0.7542
TBILL 11.27.13" |PIBL1212K237 [1Y 11/27/2013] 355 0.97 0.9735 | 0.7850 | 0.7650




