Interpolated Bills
January 29, 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 02.06.13 |PIBL1212B031 |<IM 2/6/2013] 7] 0.02]  0.000000] 0.0000 2.9506 | 2.9176 | 29176
TBILL 02.13.13_|PIBLO312K227 [<IM_| 2/13/2013] 14| 0.04] _ 0.000000] 0.0000 2.3095 | 2.2382 | 2.2382
TBILL 02.20.13 |PIBL1212B040 [<IM |  2/20/2013] 21| 0.06] _ 0.000000] 0.0000 1.6685 | 15588 | 1.5588
TBILL 02.27.13_|PIBL0312K236 [1M 2/27/2013] 28] 0.08] __ 0.000000] 0.0000 1.0275 | 0.8794 | 0.8794
TBILL 03.06.13° |PIBL1212C058 [1M 3/6/2013] 35 0.10] _ 0.000000] 0.0000 0.3865 | 0.2000 | 0.2000
TBILL 03.13.13_|PIBLO312L244 [1M 3/13/2013] 42| 0.12] _ 0.000000] 0.0000 0.3792 | 0.1939 | 0.1939
TBILL 03.20.13_|PIBL1212C067 [2M 3/20/2013] 49| 0.13] _ 0.000000] 0.0000 0.3719 | 0.1877 | 0.1877
TBILL 04.03.13_|PIBL0612J053 |2M 4/3/2013] 63| 0.17] _ 0.000000] 0.0000 0.3572 | 0.1754 | 0.1754
TBILL 04.10.13_|PIBLO313A011 [2M 4/10/2013] 70| 0.19] _ 0.000000] 0.0000 0.3499 | 0.1693 | 0.1693
TBILL 04.17.13_|PIBL1212D084 [2M 4/7/2013] 77| 0.21] _ 0.000000] 0.0000 0.3426 | 0.1632 | 0.1632
TBILL 05.02.13" |PIBL1212E092 [3M 5/2/2013] 92| 0.25  0.000000] 0.0000 0.3269 | 0.1500 | 0.1500
TBILL 05.15.13_|PIBL1212E109 [4M 5/15/2013] 105] 0.29]  0.000000] 0.0000 0.3602 | 0.1835 | 0.1835
TBILL 05.29.13_|PIBL1212E118 [4M 5/29/2013] 119] 0.33] _ 0.000000] 0.0000 0.3960 | 0.2196 | 0.219
TBILL 06.13.13_|PIBL0612L069 |5M 6/13/2013] 134] 0.37] _ 0.000000] 0.0000 04343 | 0.2582 | 0.2582
TBILL 06.26.13_|PIBL1212F135 [5M 6/26/2013] 147| 0.40] _ 0.000000] 0.0000 0.4676 | 0.2918 | 0.2918
TBILL 07.10.13_|PIBL1212G143 [5M 7/10/2013] 161] 0.44] 20.913000] 0.2250 | 3:00:39 PM| 0.2250 | 05034 | 0.3278 | 0.3278
TBILL 07.24.13_|PIBL1212G152 [6M 7/24/2013] _175] 0.48] _ 0.000000] 0.0000 0.5392 | 0.3639 | 0.3639
TBILL 08.07.13" [PIBL1212H160 |6M 8/7/2013] 189 0.52]  0.000000] 0.0000 0.5750 | 0.4000 | 0.4000
TBILL 08.22.13_|PIBL1212H179 [7M 8/22/2013] 204] 0.56] _ 0.000000] 0.0000 0.6377 | 0.4633 | 0.4584
TBILL 09.04.13_|PIBL12121187 |7M 9/4/2013] 217| 0.60] _ 0.000000 0.0000 0.6921 | 05182 | 05091
TBILL 09.18.13_|PIBL1212196 [8M 9/18/2013] 231] 0.63] _ 0.000000] 0.0000 0.7507 | 05773 | 05636
TBILL 10.02.13_|PIBL1212J202 [8M 10/2/2013] 245 0.67] _ 0.000000] 0.0000 0.8093 | 0.6364 | 06182
TBILL 10.30.13 |PIBL1212J211 [OM | 10/30/2013] 273| 0.75]  7.178000] 0.4500 | 3:18:27 PM| 0.4500 | 0.9264 | 0.7545 | 0.7273
TBILL 11.13.13_|PIBL1212K228 [1OM | 11/13/2013] 287] 0.79] _ 0.000000] 0.0000 0.9849 | 0.8136 | 0.7818
TBILL 11.27.13 |PIBL1212K237 [10M | 11/27/2013] 301| 0.83] _ 0.000000] 0.0000 1.0435 | 08727 | 0.8364
TBILL 12.11.13_|PIBL1212L245 [11M | 12/11/2013] 315] 0.87] _ 0.000000] 0.0000 11021 | 09318 | 0.8909
TBILL 01.08.14" [PIBL1213A012 [1Y 1/8/2014] 343] 0.94]  0.000000] 0.0000 12192 | 1.0500 | 1.0000




