Interpolated Bills
January 25, 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] 2| 0.01]  0.000000] 0.0000 34105 | 3.4062 | 3.4062
TBILL 02.06.13_|PIBL1212B031 |<1M 2/6/2013] 9| 0.02] _ 0.000000] 0.0000 2.7838 | 2.7500 | 2.7500
TBILL 02.13.13_|PIBLO312K227 [<IM | 2/13/2013] 16| 0.04] _ 0.000000] 0.0000 2.1570 | 2.0938 | 2.0938
TBILL 02.20.13_|PIBL1212B040 [<IM_| 2/20/2013] 23] 0.06] _ 0.000000] 0.0000 15303 | 14375 | 1.4375
TBILL 02.27.13_|PIBLO312K236 [1M 2/27/2013] 30| 0.08] _ 0.000000] 0.0000 0.9036 | 0.7812 | 07812
TBILL 03.06.13" |PIBL1212C058 [1M 3/6/2013] 37| 0.10] _ 0.000000] 0.0000 0.2769 | 0.1250 | 0.1250
TBILL 03.13.13_|PIBLO312L244 [1M 3/13/2013] 44| 0.12] _ 0.000000] 0.0000 0.2776 | 0.1250 | 0.1250
TBILL 03.20.13_|PIBL1212C067 [2M 3/20/2013] 51| 0.14] _ 0.000000] 0.0000 0.2783 | 0.1250 | 0.1250
TBILL 04.03.13_|PIBL0612J053 [2M 4/3/2013] 65| 0.18] _ 0.000000] 0.0000 0.2797 | 0.1250 | 0.1250
TBILL 04.10.13_|PIBLO313A011 [2M 4/10/2013] 72| 0.20] _ 0.000000] 0.0000 0.2805 | 0.1250 | 0.1250
TBILL 04.17.13_|PIBL1212D084 [2M 417/2013] 79| 0.22] _ 0.000000] 0.0000 0.2812 | 0.1250 | 0.1250
TBILL 05.02.13" |PIBL1212E092 [3M 5/2/2013] 94| 0.26] _ 0.000000] 0.0000 0.2827 | 0.1250 | 0.1250
TBILL 05.15.13_|PIBL1212E109 [4M 5/15/2013] 107| 0.29]  0.000000] 0.0000 0.3131 | 0.1552 | 0.1531
TBILL 05.29.13 |PIBL1212E118 [4M 5/29/2013] 121 0.33] __0.000000] 0.0000 0.3459 | 0.1876 | 0.1835
TBILL 06.13.13_|PIBL0612L069 [5M 6/13/2013] 136] 0.37] _ 0.000000] 0.0000 0.3809 | 0.2224 | 0.2159
TBILL 06.26.13_|PIBL1212F135 |5M 6/26/2013] 149] 0.41] _ 0.000000] 0.0000 0.4114 | 0.2526 | 0.2441
TBILL 07.10.13_|PIBL1212G143 [5M 7/10/2013] _163] 0.45] _ 0.000000] 0.0000 0.4441 | 0.2851 | 0.2744
TBILL 07.24.13_|PIBL1212G152 |6M 7/24/2013] _177] 0.49] _ 0.000000] 0.0000 04769 | 0.3175 | 0.3047
TBILL 08.07.13" |PIBL1212H160 [6M 8/7/2013] 191 052]  0.000000] 0.0000 0.5096 | 0.3500 | 0.3350
TBILL 08.22.13_|PIBL1212H179 [7M 8/22/2013] 206] 0.57] _ 0.000000] 0.0000 0.5540 | 04172 | 0.3878
TBILL 09.04.13_|PIBL1212I187 [7M 9/4/2013] 219] 0.60] _ 0.000000] 0.0000 0.5024 | 04755 | 0.4336
TBILL 09.18.13_|PIBL12121196 [8M 9/18/2013] 233] 0.64]  0.000000] 0.0000 0.6338 | 05383 | 0.4828
TBILL 10.02.13_|PIBL1212J202 [8M 10/2/2013] 247 0.68] _ 0.000000] 0.0000 0.6752 | 0.6011 | 05321
TBILL 10.30.13_|PIBL1212J211 [9M | 10/30/2013] 275] 0.76] _ 1.400000] 0.4500 | 11:13:59 AM| 0.4500 | 0.7580 | 0.7266 | 0.6307
TBILL 11.13.13_|PIBL1212K228 [10M | 11/13/2013] 289 0.79] _ 0.000000] 0.0000 0.7994 | 0.7893 | 0.6800
TBILL 11.27.13_|PIBL1212K237 [1OM | 11/27/2013] 303] 0.83] _0.000000] 0.0000 0.8408 | 0.8521 | 0.7293
TBILL 12.11.13 |PIBL1212L245 [11M | 12/11/2013] 317| 0.87] 100.000000] 0.7350 | 3:49:07 PM| 0.7425 | 0.8822 | 0.9149 | 0.7785
TBILL 01.08.14" [PIBL1213A012 [1Y 1/8/2014] 345] 0.95]  2.211200] 0.6500 | 10:52:45AM| 0.6046 | 0.9650 | 1.0404 | 0.8771




