Interpolated Bills

January 15, 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] 7] 0.02 2.9352 | 2.9044 | 2.9044
TBILL 01.30.13_|PIBLO312J210 |<IM | 1/30/2013] 14| 0.04 2.2762 | 22096 | 2.2096
TBILL 02.06.13 |PIBL1212B031 |<IM 2/6/2013] 21| 0.06 16172 | 15147 | 1.5147
TBILL 02.13.13_|PIBL0312K227 [1M 2/13/2013] 28] 0.08 0.9582 | 0.8199 | 0.8199
TBILL 02.20.13° |PIBL1212B040 [1M 2/20/2013] _35] 0.10 0.2992 | 0.1250 | 0.1250
TBILL 02.27.13_|PIBL0312K236 [1M 2/27/2013] 42| 0.12 0.2981 | 0.1250 | 0.1250
TBILL 03.06.13_|PIBL1212C058 [2M 3/6/2013] 49| 0.13 0.2970 | 0.1250 | 0.1250
TBILL 03.13.13_|PIBLO312L244 [2M 3/13/2013] 56| 0.15 0.2959 | 0.1250 | 0.1250
TBILL 03.20.13_|PIBL1212C067 [2M 3/20/2013] 63| 0.17 0.2948 | 0.1250 | 0.1250
TBILL 04.03.13_|PIBL0612J053 [2M 4/3/2013] 77| 0.21 0.2926 | 0.1250 | 0.1250
TBILL 04.10.13_|PIBLO313A011 [3M 4/10/2013] 84 0.23 0.2915 | 0.1250 | 0.1250
TBILL 04.17.13" |PIBL1212D084 [3M 4/7/2013] 91| 0.25 0.2904 | 0.1250 | 0.1250
TBILL 05.02.13_|PIBL1212E092 [4M 5/2/2013] 106] 0.29 0.3266 | 0.1633 | 0.1633
TBILL 05.15.13_|PIBL1212E109 [4M 5/15/2013] 119] 0.33 0.3580 | 0.1964 | 0.1964
TBILL 05.29.13 |PIBL1212E118 [5M 5/29/2013] 133 0.36 0.3918 | 0.2321 | 0.2321
TBILL 06.13.13_|PIBL0612L069 |5M 6/13/2013] 148] 0.41 0.4280 | 0.2704 | 0.2704
TBILL 06.26.13_|PIBL1212F135 [5M 6/26/2013] 161 0.44 0.4593 | 0.3036 | 0.3036
TBILL 07.10.13_|PIBL1212G143 [6M 7/10/2013] 175 0.48 04931 | 0.3393 | 0.3393
TBILL 07.24.13" |PIBL1212G152 [6M 7/24/2013] 189 0.52 0.5269 | 0.3750 | 0.3750
TBILL 08.07.13_|PIBL1212H160 |7M 8/7/2013] 203 0.56 0.5664 | 0.4133 | 0.4087
TBILL 08.22.13_|PIBL1212H179 [7M 8/22/2013] 218 0.60 0.6087 | 0.4544 | 0.4449
TBILL 09.04.13_|PIBL12121187 [8M 9/4/2013] _231]_0.63 0.6453 | 04900 | 0.4762
TBILL 09.18.13_|PIBL1212196 [8M 9/18/2013] 245] 0.67 0.6847 | 05283 | 05100
TBILL 10.02.13_|PIBL1212J202 [OM 10/2/2013] 259 0.71 0.7242 | 05667 | 05437
TBILL 10.30.13_|PIBL1212J211 [10M | 10/30/2013] 287 0.79 0.8031 | 06433 | 06112
TBILL 11.13.13_|PIBL1212K228 [TOM | 11/13/2013] 301 0.82 0.8426 | 0.6817 | 0.6450
TBILL 11.27.13_|PIBL1212K237 [11M | 11/27/2013] 315 0.86 0.8820 | 0.7200 | 0.6787
TBILL 12.11.13_|PIBL1212L245 [11M | 12/11/2013] 329] 0.90] 190.371153] 0.7500 | 3:32.09 PM| 0.7813 | 0.9215 | 0.7583 | 0.7125
TBILL 01.08.14" |[PIBL1213A012 [1Y 1/8/2014] 357] 0.98] 400.115000] 0.6251 | 3.4058 PM| 07799 | 1.0004 | 0.8350 | 0.7799




