Interpolated Bills
January 10, 2013

'“S:lr:::“t ISIN  |Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield| Traded Time | W.Ave | PDS-F | PDSI-R1 | PDSI-R2
TBILL 01.23.13 |PIBLO612G047 [<IM | 1/23/2013] 12| 0.03 2.4106 | 2.3484 | 2.3398
TBILL 01.30.13_|PIBL0312J210 |<IM | 1/30/2013] 19| 0.05 17173 | 1.6156 | 1.6016
TBILL 02.06.13_|PIBL1212B031 [1M 2/6/2013] 26| 0.07 1.0240 | 0.8828 | 0.8633
TBILL 02.13.13" |PIBL0312K227 [1M 2/13/2013] 33| 0.09 0.3308 | 0.1500 | 0.1250
TBILL 02.20.13_|PIBL1212B040 [1M 2/20/2013] 40| 0.11 0.3264 | 0.1375 | 0.1156
TBILL 02.27.13_|PIBL0312K236 [2M 2/27/2013] 47| 0.13 0.3221 | 0.1250 | 0.1063
TBILL 03.06.13_|PIBL1212C058 [2M 3/6/2013] 54| 0.15 0.3178 | 0.1125 | 0.0969
TBILL 03.13.13_|PIBLO312L244 [2M 3/13/2013] 61| 0.17 0.3135 | 0.1000 | 0.0875
TBILL 03.20.13_|PIBL1212C067 [2M 3/20/2013] 68| 0.19]  1.004000] 1.0000 | 10:4455AM| 1.1250 | 0.3091 | 0.0875 | 0.0781
TBILL 04.03.13_|PIBL0612J053 [3M 4/3/2013] 82| 0.22 0.3005 | 0.0625 | 0.0594
TBILL 04.10.13° |PIBLO313A011 [3M 4/10/2013] 89| 0.24] 232560000] 0.0500 | 8:47:59 AM| 0.0500 | 0.2962 | 0.0500 | 0.0500
TBILL 04.17.13_|PIBL1212D084 [3M 4/17/2013] 96| 0.26 0.3199 | 0.0640 | 0.0641
TBILL 05.02.13_|PIBL1212E092 [4M 5/2/2013] 111] 0.30 0.3707 | 0.0940 | 0.0943
TBILL 05.15.13_|PIBL1212E109 [4M 5/15/2013] 124 0.34 0.4148 | 0.1200 | 0.1205
TBILL 05.29.13 |PIBL1212E118 [5M 5/29/2013] 138 0.38 0.4622 | 0.1480 | 0.1487
TBILL 06.13.13_|PIBL0612L069 |5M 6/13/2013] 153 0.42 05131 | 0.1780 | 0.1790
TBILL 06.26.13_|PIBL1212F135 [5M 6/26/2013] 166| 0.45 0.5572 | 0.2040 | 0.2052
TBILL 07.10.13" |PIBL1212G143 [6M 7/10/2013] _180] 0.49] 86.661347] 0.2500 | 12:00:46 PM| 0.2334 | 0.6046 | 0.2320 | 0.2334
TBILL 07.24.13_|PIBL1212G152 [7M 7/24/2013] 194 0.53 0.6353 | 0.2776 | 0.2774
TBILL 08.07.13_|PIBL1212H160 |7M 8/7/2013] _208] 057 0.6660 | 0.3232 | 0.3213
TBILL 08.22.13_|PIBL1212H179 [8M 8/22/2013] 223 0.61 0.6988 | 0.3721 | 0.3684
TBILL 09.04.13_|PIBL12121187 [8M 9/4/2013] 236 0.65 0.7273 | 0.4144 | 0.4093
TBILL09.18.13_|PIBL12121196 [9M 9/18/2013] 250 0.68 0.7580 | 0.4601 | 04532
TBILL 10.02.13_|PIBL1212J202 [9M 10/2/2013] 264] 0.72] _ 0.550000] 0.4000 | 10:16:20 AM| 0.4000 | 0.7887 | 05057 | 0.4972
TBILL 10.30.13_|PIBL1212J211 [10M | 10/30/2013] 292] 0.80 0.8501 | 0.5969 | 0.5851
TBILL 11.13.13_|PIBL1212K228 [1OM | 11/13/2013] 306] 0.84 0.8807 | 0.6425 | 0.6291
TBILL 11.27.13_|PIBL1212K237 [11M | 11/27/2013] 320 0.88 0.9114 | 0.6881 | 06731
TBILL 12.11.13_|PIBL1212L245 [11M | 12/11/2013] 334] 092]  2.750000] 0.6003 | 11:59:14 AM| 0.5009 | 0.9421 | 0.7338 | 0.7171
TBILL 01.08.14" |[PIBL1213A012 [1Y 1/8/2014] 362] 0.99] 15.223979] 0.6500 | 3.41:18PM| 0.6060 | 1.0035 | 0.8250 | 0.8050




