Interpolated Bills
January 22, 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 01.30.13 |PIBLO312J210 [<IM | 1/30/2013] 7| 0.02] _ 0.000000] 0.0000 2.9360 | 2.9044 | 2.9044
TBILL 02.06.13_|PIBL1212B031 |<1M 2/6/2013] 14| 0.04] _ 0.000000] 0.0000 2.2779 | 2.2096 | 2.2096
TBILL 02.13.13_|PIBLO312K227 [<IM | 2/13/2013] 21| 0.06] _ 0.000000] 0.0000 16199 | 15147 | 1.5147
TBILL 02.20.13_|PIBL1212B040 [1M 2/20/2013] 28] 0.08] _ 0.000000] 0.0000 0.9618 | 0.8199 | 0.8199
TBILL 02.27.13° |PIBLO312K236 [1M 2/27/2013] __35] 0.10] _ 0.000000] 0.0000 0.3038 | 0.1250 | 0.1250
TBILL 03.06.13_|PIBL1212C058 [1M 3/6/2013] 42| 0.12]  0.000000] 0.0000 0.3035 | 0.1250 | 0.1250
TBILL 03.13.13_|PIBLO312L244 [2M 3/13/2013] 49| 0.13] _ 0.000000] 0.0000 0.3033 | 0.1250 | 0.1250
TBILL 03.20.13_|PIBL1212C067 [2M 3/20/2013] 56| 0.15] _ 0.000000] 0.0000 0.3030 | 0.1250 | 0.1250
TBILL 04.03.13_|PIBL0612J053 [2M 4/3/2013] 70| 0.19] _ 0.000000] 0.0000 0.3024 | 0.1250 | 0.1250
TBILL 04.10.13_|PIBLO313A011 [2M 4/10/2013] 77| 0.21] _ 0.000000] 0.0000 0.3022 | 0.1250 | 0.1250
TBILL 04.17.13° |PIBL1212D084 [3M 4/17/2013] 84| 0.23] _ 0.000000] 0.0000 0.3019 | 0.1250 | 0.1250
TBILL 05.02.13_|PIBL1212E092 [4M 5/2/2013] 99| 0.27]  9.680000] 0.0750 | &53:44AM| 0.0750 | 0.3369 | 0.1594 | 0.1594
TBILL 05.15.13_|PIBL1212E109 [4M 5/15/2013] 112] 0.31] _ 0.000000] 0.0000 0.3673 | 0.1893 | 0.1893
TBILL 05.29.13 |PIBL1212E118 [4M 5/29/2013] 126] 0.35] _ 0.000000] 0.0000 0.4000 | 0.2214 | 0.2214
TBILL 06.13.13_|PIBL0612L069 [5M 6/13/2013] 141] 0.39] _ 0.000000] 0.0000 0.4350 | 0.2550 | 0.2559
TBILL 06.26.13_|PIBL1212F135 |5M 6/26/2013] 154] 0.42] _ 0.000000] 0.0000 04654 | 0.2857 | 0.2857
TBILL 07.10.13_|PIBL1212G143 [5M 7/10/2013] _168] 0.46] _ 0.000000] 0.0000 0.4981 | 03179 | 03179
TBILL 07.24.13" |PIBL1212G152 |6M 7/24/2013] 182] 0.50]  0.000000] 0.0000 0.5308 | 0.3500 | 0.3500
TBILL 08.07.13_|PIBL1212H160 [7M 8/7/2013] 196] 0.54] _ 0.000000] 0.0000 0.5680 | 0.3887 | 0.3766
TBILL 08.22.13_|PIBL1212H179 |7M 8/22/2013] 211 0.58] _ 0.000000] 0.0000 0.6078 | 0.4303 | 0.4050
TBILL 09.04.13_|PIBL1212I187 [8M 0/4/2013] 224] 0.62] _ 0.000000] 0.0000 0.6423 | 0.4662 | 04297
TBILL 09.18.13_|PIBL12121196 [8M 9/18/2013] 238] 0.65]  0.000000] 0.0000 0.6795 | 0.5050 | 0.4563
TBILL 10.02.13_|PIBL1212J202 [9M 10/2/2013]_252] 0.69] _ 0.000000] 0.0000 0.7167 | 05437 | 04829
TBILL 10.30.13_|PIBL1212J211 [9M | 10/30/2013] 280] 0.77] _0.000000] 0.0000 0.7910 | 0.6212 | 05360
TBILL 11.13.13_|PIBL1212K228 [10M | 11/13/2013] 294] 0.81] _ 0.000000] 0.0000 0.8282 | 0.6600 | 05626
TBILL 11.27.13_|PIBL1212K237 [1OM | 11/27/2013] 308] 0.85] _ 0.000000] 0.0000 0.8654 | 0.6987 | 05892
TBILL 12.11.13 |PIBL1212L245 [11M | 12/11/2013] 322| 0.88] _ 0.000000] 0.0000 0.9025 | 0.7375 | 06158
TBILL 01.08.14" [PIBL1213A012 [1Y 1/8/2014] 350] 0.96] 53.360000] 0.7000 | 4:03:32PM| 0.6689 | 09769 | 0.8150 | 0.6689




