Interpolated Bills
January 08, 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] 14| 0.04 2.4257 | 2.3520 | 2.3529
TBILL 01.30.13_|PIBLO312J210 |<IM | 1/30/2013] 21| 0.06 18473 | 1.7353 | 1.7353
TBILL 02.06.13_|PIBL1212B031 [1M 2/6/2013] 28] 0.08 12688 | 11176 | 1.1176
TBILL 02.13.13" |PIBL0312K227 [1M 2/13/2013] 35 0.10 0.6904 | 0.5000 | 05000
TBILL 02.20.13_|PIBL1212B040 [1M 2/20/2013] 42| 0.12 0.6459 | 0.4563 | 0.4433
TBILL 02.27.13_|PIBL0312K236 [2M 2/27/2013] 49| 0.13 0.6014 | 04125 | 0.3865
TBILL 03.06.13_|PIBL1212C058 [2M 3/6/2013] 56| 0.15 0.5570 | 0.3688 | 0.3298
TBILL 03.13.13_|PIBLO312L244 [2M 3/13/2013] 63| 0.17]  3.000000] 0.0800 | 25141 PM| 0.0800 | 05125 | 0.3250 | 0.2731
TBILL 03.20.13_|PIBL1212C067 [2M 3/20/2013] 70| 0.19 0.4680 | 0.2813 | 0.2164
TBILL 04.03.13_|PIBL0612J053 [3M 4/3/2013] 84| 0.23 0.3791 | 0.1938 | 0.1029
TBILL 04.10.13° |PIBLO313A011 [3M 4/10/2013] 91| 0.25] 172.020000] 0.0450 | 11:25:01 AM| 0.0462 | 0.3346 | 0.1500 | 0.0462
TBILL 04.17.13_|PIBL1212D084 [3M 417/2013] 98] 0.27 0.3574 | 0.1596 | 0.0638
TBILL 05.02.13_|PIBL1212E092 [4M 5/2/2013] 113] 0.31 0.4062 | 0.1802 | 0.1015
TBILL 05.15.13_|PIBL1212E109 [4M 5/15/2013] 126 0.35 04485 | 0.1981 | 0.1342
TBILL 05.29.13 |PIBL1212E118 [5M 5/29/2013] 140 0.38 0.4941 | 0.2173 | 0.1694
TBILL 06.13.13_|PIBL0612L069 |5M 6/13/2013] 155 0.42 0.5429 | 0.2379 | 0.2071
TBILL 06.26.13_|PIBL1212F135 [5M 6/26/2013] 168 0.46 0.5852 | 0.2558 | 0.2398
TBILL 07.10.13" |PIBL1212G143 [6M 7/10/2013] 182 0.50] 292.500000] 0.2750 | 9:3459 AM| 02750 | 0.6308 | 0.2750 | 0.2750
TBILL 07.24.13_|PIBL1212G152 [7M 7/24/2013] 196 0.54 0.6554 | 0.3067 | 0.3088
TBILL 08.07.13_|PIBL1212H160 |7M 8/7/2013] 210] 0.58 0.6801 | 0.3384 | 0.3426
TBILL 08.22.13_|PIBL1212H179 [8M 8/22/2013] 225 0.62 0.7066 | 0.3723 | 0.3788
TBILL 09.04.13_|PIBL12121187 [8M 9/4/2013] 238 _0.65 0.7295 | 0.4017 | 04102
TBILL09.18.13_|PIBL12121196 [9M 9/18/2013] 252 0.69 0.7541 | 04334 | 0.4439
TBILL 10.02.13_|PIBL1212J202 [9M 10/2/2013] _266] 0.73 0.7788_| 0.4651 | 04777
TBILL 10.30.13_|PIBL1212J211 [10M | 10/30/2013] 294 0.81 0.8282 | 05285 | 05453
TBILL 11.13.13_|PIBL1212K228 [1OM | 11/13/2013] 308] 0.84 0.8528 | 0.5601 | 05791
TBILL 11.27.13_|PIBL1212K237 [11M | 11/27/2013] 322 0.88 0.8775 | 05918 | 06129
TBILL 12.11.13_|PIBL1212L245 [11M | 12/11/2013] 336] 0.92 0.9022 | 0.6235 | 0.6467
TBILL 01.08.14" |[PIBL1213A012 [1Y 1/8/2014] 364] 1.00] 3770.531834] 0.7000 | 4:11:12PM| 07142 | 09515 | 06869 | 0.7142




