Interpolated Bills
January 17, 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] 5| 0.01 31007 | 3.0781 | 3.0781
TBILL 01.30.13_|PIBLO312J210 |<IM | 1/30/2013] 12| 0.03 2.4020 | 2.3398 | 2.3398
TBILL 02.06.13 |PIBL1212B031 |<IM 2/6/2013] 19| 0.05 17032 | 16016 | 1.6016
TBILL 02.13.13_|PIBL0312K227 [1M 2/13/2013] 26| 0.07 1.0045 | 0.8633 | 0.8633
TBILL 02.20.13° |PIBL1212B040 [1M 2/20/2013] 33| 0.09 0.3058 | 0.1250 | 0.1250
TBILL 02.27.13_|PIBL0312K236 [1M 2/27/2013] __40[ 0.11 0.3061 | 0.1250 | 0.1250
TBILL 03.06.13_|PIBL1212C058 [2M 3/6/2013] 47| 0.13 0.3064 | 0.1250 | 0.1250
TBILL 03.13.13_|PIBLO312L244 [2M 3/13/2013] 54| 0.15 0.3068 | 0.1250 | 0.1250
TBILL 03.20.13_|PIBL1212C067 [2M 3/20/2013] 61| 0.7 0.3071 | 0.1250 | 0.1250
TBILL 04.03.13_|PIBL0612J053 [2M 4/3/2013] 75| 0.21 0.3078 | 0.1250 | 0.1250
TBILL 04.10.13_|PIBLO313A011 [3M 4/10/2013] 82| 0.22 0.3081 | 0.1250 | 0.1250
TBILL 04.17.13" |PIBL1212D084 [3M 417/2013] 89| 0.24 0.3085 | 0.1250 | 0.1250
TBILL 05.02.13_|PIBL1212E092 [4M 5/2/2013] 104] 0.28 0.3468 | 0.1633 | 0.1633
TBILL 05.15.13_|PIBL1212E109 [4M 5/15/2013] 117 0.32 0.3801 | 0.1964 | 0.1964
TBILL 05.29.13 |PIBL1212E118 [5M 5/29/2013] 131] 0.36 0.4159 | 0.2321 | 0.2321
TBILL 06.13.13_|PIBL0612L069 |5M 6/13/2013] 146] 0.40 0.4543 | 0.2704 | 0.2704
TBILL 06.26.13_|PIBL1212F135 [5M 6/26/2013] 159 0.44 0.4876 | 0.3036 | 0.3036
TBILL 07.10.13_|PIBL1212G143 [6M 710/2013] _173] 047 05234 | 0.3393 | 0.3393
TBILL 07.24.13" |PIBL1212G152 [6M 7/24/2013] 187 0.51 0.5592 | 0.3750 | 0.3750
TBILL 08.07.13_|PIBL1212H160 |7M 8/7/2013] 201 0.55 0.5956 | 0.4125 | 0.4104
TBILL 08.22.13_|PIBL1212H179 [7M 8/22/2013] 216 0.59 0.6347 | 04527 | 0.4484
TBILL 09.04.13_|PIBL12121187 [8M 9/4/2013] 229 0.63 0.6685 | 04875 | 04813
TBILL 09.18.13_|PIBL1212196 [8M 9/18/2013] 243 0.67 0.7049 | 05250 | 05167
TBILL 10.02.13_|PIBL1212J202 [OM 10/2/2013] _257] 0.70 0.7413 | 05625 | 0.5521
TBILL 10.30.13 |PIBL1212J211 [10M | 10/30/2013] 285 0.78 0.8141 | 06375 | 06229
TBILL 11.13.13_|PIBL1212K228 [1OM | 11/13/2013] 299 0.82 0.8505 | 0.6750 | 0.6583
TBILL 11.27.13_|PIBL1212K237 [11M | 11/27/2013] 313 0.86 0.8869 | 0.7125 | 0.6938
TBILL 12.11.13_|PIBL1212L245 [11M | 12/11/2013] 327] 0.90]  5.020800] 0.6001 | 9:00:32 AM| 0.6001 | 0.9233 | 0.7500 | 0.7292
TBILL 01.08.14" |[PIBL1213A012 [1Y 1/8/2014] 355] 0.97 0.9962 | 0.8250 | 0.8000




