Interpolated Bills
January 04, 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 01.09.13 |PIBL1212A014 [<IM 1/9/2013] 2| 0.01 3.4220 | 3.4167 | 3.4167
TBILL 01.23.13_|PIBLO612G047 [<IM_| _1/23/2013] 16| 0.04 2.3301 | 2.2500 | 2.2500
TBILL 01.30.13_|PIBLO312J210 [<IM | 1/30/2013] 23| 0.06 1.7842 | 1.6667 | 1.6667
TBILL 02.06.13_|PIBL1212B031 [1M 2/6/2013] 30| 0.08 1.2382_| 1.0833 | 1.0833
TBILL 02.13.13° |PIBLO312K227 [1M 2/13/2013] 37| 0.10 0.6923 | 0.5000 | 05000
TBILL 02.20.13_|PIBL1212B040 [1M 2/20/2013] 44| 0.12 0.6694 | 04772 | 04767
TBILL 02.27.13_|PIBLO312K236 [2M 2/27/2013] 51| 0.14 0.6465 | 04544 | 04533
TBILL 03.06.13_|PIBL1212C058 [2M 3/6/2013] 58] 0.16 0.6237 | 04317 | 0.4300
TBILL 03.13.13_|PIBLO312L244 [2M 3/13/2013] 65 0.18 0.6008 | 0.4089 | 0.4067
TBILL 03.20.13_|PIBL1212C067 [2M 3/20/2018] 72| 0.20 05779 | 0.3861 | 0.3833
TBILL 04.03.13_|PIBL0612J053 [3M 4/3/2013] 86| 0.24 0.5321 | 0.3406 | 0.3367
TBILL 04.17.13" |PIBL1212D084 [3M 4/17/2013] _100] 0.27] 21.688000] 0.3000 | 3:59:51 PM| 0.3000 | 0.4863 | 0.2950 | 0.2900
TBILL 05.02.13_|PIBL1212E092 [4M 5/2/2013] 115] 0.32 0.5340 | 0.3450 | 0.3400
TBILL 05.15.13_|PIBL1212E109 [4M 5/15/2013] 128 0.35] 11.490000] 0.3500 | 4:01:23PM| 0.3500 | 05754 | 0.3883 | 0.3833
TBILL 05.29.13 |PIBL1212E118 [5M 5/29/2013] 142 0.39 0.6199 | 0.4350 | 0.4300
TBILL 06.13.13_|PIBL0612L069 |5M 6/13/2013] 157| 0.43]  6.103000] 0.2550 | 3:09:13PM| 0.2550 | 0.6676 | 0.4850 | 0.4800
TBILL 06.26.13_|PIBL1212F135 [5M 6/26/2013] 170] 0.47 0.7089 | 05283 | 05233
TBILL 07.10.13" |PIBL1212G143 [6M 7/10/2013] 184 0.50 0.7535 | 05750 | 05700
TBILL 07.24.13_|PIBL1212G152 [7M 7/24/2013] 198 0.54 0.7680 | 0.5886 | 05727
TBILL 08.07.13_|PIBL1212H160 |7M 8/7/2013] 212 0.58 0.7826 | 0.6023 | 05755
TBILL 08.22.13_|PIBL1212H179 [8M 8/22/2013] _227| 0.62 0.7981 | 0.6169 | 0.5784
TBILL 09.04.13_|PIBL12121187 [8M 9/4/2013] 240 0.66 0.8116 | 0.6295 | 05809
TBILL09.18.13_|PIBL12121196 [9M 9/18/2013] 254 0.70 0.8262 | 0.6432 | 05836
TBILL 10.02.13_|PIBL1212J202 [9M 10/2/2013] _268] 0.73 0.8407 | 0.6668 | 0.5864
TBILL 10.30.13_|PIBL1212J211 [10M | 10/30/2013] 296] 0.81 0.8698 | 0.6841 | 05918
TBILL 11.13.13_|PIBL1212K228 [1OM | 11/13/2013] 310] 0.85 0.8844 | 06977 | 05945
TBILL 11.27.13 |PIBL1212K237 [11M | 11/27/2013] 324] 0.89]  0.501126] 04750 | 10:42:32 AM| 0.4750 | 0.8989 | 0.7114 | 0.5973
TBILL 12.11.13" |PIBL1212L245 [1Y 12/11/2013] 338] 0.93] 100.000000] 0.6000 | 3:37:56 PM| 0.6000 | 09135 | 0.7250 | 0.6000




