Interpolated Bills

June 06, 2012

'"S:lg’n':‘:"t ISIN  |Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield | Traded Time | W.Ave | PDSIF | PDSI-R1 | PDSI-R2
TBILL 06.13.12_|PIBL1211F128 [<IM | 6/13/2012] 6] 0.02 3.7625 | 3.7386 | 3.7386
TBILL 06.20.12_|PIBLO312C066 [<IM_|  6/20/2012] 13| 0.04 3.4301 | 33727 | 33727
TBILL 06.27.12_|PIBL1211F137 [<IM | 6/27/2012] 20| 0.05] _25.000000] 2.1250 | 9:01:10 AM| 2.1250 | 3.0976 | 3.0068 | 3.0068
TBILL 07.04.12_|PIBL0312D074 [1M 7/4/2012] 27| 0.07] 14.170000] 2.2000 | 11:35:21 AM| 2.1782 | 2.7652 | 26409 | 2.6409
TBILL 07.11.12° |[PIBL1211G145 [1M 7/41/2012] 34| 0.09]  2.002000] 2.1100 | 10:20:44AM| 2.1100 | 24327 | 22750 | 22750
TBILL 07.25.12_|PIBL1211G154 [2M 7/25/2012] 48] 0.13 24165 | 22563 | 2.2563
TBILL 08.01.12_|PIBLO312E091 [2M 8/1/2012] 55| 0.15] 17.972000] 2.1400 | 2:23:13PM| 2.1370 | 2.4085 | 2.2469 | 2.2469
TBILL 08.08.12_|PIBL1211H162 [2M 8/8/2012] 62| 0.17] 28.061000] 2.3000 | 3:30:32 PM| 2.2061 | 24004 | 22375 | 2.2375
TBILL 08.22.12_|PIBL1211H171 [2M 8/22/2012] 76| 0.21]  9.486000] 2.1550 | 2:52:30 PM| 2.1556 | 2.3842 | 22188 | 22188
TBILL 09.05.12° [PIBL12111189 |3M 9/5/2012] 90| 0.25]  1.391000] 2.1500 | 2:22:37 PM| 2.1500 | 2.3681 | 22000 | 2.2000
TBILL 09.19.12_|PIBL12111198 [4M 9/19/2012] 104 0.28 2.3858 | 2.21756 | 22175
TBILL 10.17.12_|PIBL1211J213 [5M | 10/17/2012] 132] 0.36 24212 | 22525 | 2.2525
TBILL 10.31.12_|PIBL1211K220 [5M | 10/31/2012] 146] 0.40]  7.160995] 2.2150 | 11:37-18 AM| 22164 | 24388 | 2.2700 | 2.2700
TBILL 11.28.12° |PIBLO612E012 [6M | 11/28/2012] 174] 048 2.4742 | 23050 | 2.3050
TBILL 01.09.13_|PIBL1212A014 [7M 1/9/2013] 216 0.59 25290 | 2.3615 | 2.3558
TBILL 02.06.13_|PIBL1212B031 [8M 2/6/2013] _244] 0.67 2.5655 | 2.3992 | 2.3896
TBILL 02.20.13_|PIBL1212B040 [9M 2/20/2013] _258| 0.71 2.5838 | 2.4181 | 2.4065
TBILL 03.06.13_|PIBL1212C058 [9M 3/6/2013] 272 0.75 2.6020 | 24369 | 2.4235
TBILL 03.20.13 |PIBL1212C067 [10M | 3/20/2013] 286] 0.78 2.6203 | 2.4558 | 2.4404
TBILL 04.17.13_|PIBL1212D084 [11M_|  4/17/2013] 314] 0.86 2.6568 | 24935 | 2.4742
TBILL 05.02.13 |PIBL1212E092 [11M 5/2/2013] 329] 0.90 2.6763 | 2.5137 | 2.4924
TBILL 05.15.13 |PIBL1212E109 [11M | 5/15/2013] 342] 0.94] 18.240000] 25500 | 3:54:56 PM| 2.5500 | 26933 | 25312 | 2.5081
TBILL 05.29.13" |PIBL1212E118 [1Y 5/29/2013] 356 0.98 2.7115_| 2.5500 | 25250




