Interpolated Bills

January 16, 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] 6] 0.02 3.0163 | 2.9886 | 2.9886
TBILL 01.30.13_|PIBLO312J210 |<IM_| 1/30/2013] 13| 0.04 2.3302 | 22727 | 22727
TBILL 02.06.13 |PIBL1212B031 |<IM 2/6/2013] 20| 0.05 1.6620 | 15568 | 1.5568
TBILL 02.13.13_|PIBL0312K227 [1M 2/13/2013] 27 0.07 0.9848 | 0.8409 | 0.8409
TBILL 02.20.13° |PIBL1212B040 [1M 2/20/2013] 34| 0.09 0.3077 | 0.1250 | 0.1250
TBILL 02.27.13_|PIBL0312K236 [1M 2/27/2013] 41| 0.11 0.3087 | 0.1250 | 0.1250
TBILL 03.06.13_|PIBL1212C058 [2M 3/6/2013] 48] 0.13 0.3096 | 0.1250 | 0.1250
TBILL 03.13.13_|PIBLO312L244 [2M 3/13/2013] 55| 0.15 0.3106 | 0.1250 | 0.1250
TBILL 03.20.13_|PIBL1212C067 [2M 3/20/2013] 62| 0.7 0.3115 | 0.1250 | 0.1250
TBILL 04.03.13_|PIBL0612J053 [2M 4/3/2013] 76| 0.21 0.3135 | 0.1250 | 0.1250
TBILL 04.10.13_|PIBLO313A011 [3M 4/10/2013] 83| 0.23 0.3144 | 0.1250 | 0.1250
TBILL 04.17.13" |PIBL1212D084 [3M 4/17/2013] 90| 0.25 0.3154 | 0.1250 | 0.1250
TBILL 05.02.13_|PIBL1212E092 [4M 5/2/2013] 105] 0.29 0.3513 | 0.1633 | 0.1633
TBILL 05.15.13_|PIBL1212E109 [4M 5/15/2013] 118] 0.32 0.3824 | 0.1964 | 0.1964
TBILL 05.29.13 |PIBL1212E118 [5M 5/29/2013] 132 0.36 0.4159 | 0.2321 | 0.2321
TBILL 06.13.13_|PIBL0612L069 |5M 6/13/2013] 147 0.40 0.4518 | 0.2704 | 0.2704
TBILL 06.26.13_|PIBL1212F135 [5M 6/26/2013] 160 0.44 0.4830 | 0.3036 | 0.3036
TBILL 07.10.13_|PIBL1212G143 [6M 7/10/2013] 174 0.48 05165 | 0.3393 | 0.3393
TBILL 07.24.13" |PIBL1212G152 [6M 7/24/2013] 188 0.52 0.5500 | 0.3750 | 0.3750
TBILL 08.07.13_|PIBL1212H160 |7M 8/7/2013] 202 0.55 0.5867 | 0.4125 | 0.4065
TBILL 08.22.13_|PIBL1212H179 [7M 8/22/2013] 217 0.59 0.6260 | 04527 | 0.4402
TBILL 09.04.13_|PIBL12121187 [8M 9/4/2013] 230 0.63 0.6600 | 0.4875 | 0.4694
TBILL 09.18.13_|PIBL1212196 [8M O/18/2013] 244 0.67] 280.446000] 0.5300 | 3:58:30 PM| 05374 | 0.6967 | 05250 | 0.5009
TBILL 10.02.13_|PIBL1212J202 [OM 10/2/2013| 258 0.71| 525.747489] 05500 | 3:57:43 PM| 0.5530 | 0.7334 | 0.5625 | 0.5324
TBILL 10.30.13_|PIBL1212J211 [10M | 10/30/2013] 286] 0.78 0.8068 | 0.6375 | 05953
TBILL 11.13.13_|PIBL1212K228 [1OM | 11/13/2013] 300 0.82 0.8435 | 0.6750 | 0.6268
TBILL 11.27.13 |PIBL1212K237 [11M | 11/27/2013] 314 0.86] 291.870000] 0.7000 | 357:.04 PM| 0.7050 | 0.8801 | 0.7125 | 0.6582
TBILL 12.11.13_|PIBL1212L245 [11M | 12/11/2013] 328] 0.90] 11.114953] 0.7500 | 3:18:24PM| 0.6625 | 0.9168 | 0.7500 | 0.6897
TBILL 01.08.14" |[PIBL1213A012 [1Y 1/8/2014] 356] 0.98] 106.700000] 0.7500 | 355:35PM| 0.7527 | 09902 | 0.8250 | 0.7527




