Interpolated Bills

June 13, 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 06.20.12_|PIBLO312C066 [<IM | 6/20/2012] 6] 0.02 3.8007 | 3.7844 | 3.7837
TBILL 06.27.12_|PIBL1211F137 [<IM_| 6/27/2012] 13| 0.04] 20.143000] 3.5000 | 3:58:29 PM| 3.5000 | 3.5217 | 3.4825 | 3.4810
TBILL 07.04.12_|PIBL0312D074 [<1M 7/4/2012] 20| 0.05] 90.000000] 2.3000 | 2:56:07 PM| 2.3000 | 3.2427 | 3.1806 | 3.1782
TBILL 07.11.12_|PIBL1211G145 [1M 7A1/2012] 27| 0.07 2.9637 | 2.8788 | 2.8755
TBILL 07.25.12° [PIBL1211G154 [1M 7/25/2012] 41| 0.11 2.4058 | 2.2750 | 2.2700
TBILL 08.01.12_|PIBLO312E091 [2M 8/1/2012] 48] 0.13 2.3990 | 22656 | 2.2611
TBILL 08.08.12_|PIBL1211H162 [2M 8/8/2012] 55| 0.15 2.3923 | 2.2563 | 2.2521
TBILL 08.22.12_|PIBL1211H171 [2M 8/22/2012] 69| 0.19 2.3788 | 22375 | 2.2342
TBILL 09.05.12_|PIBL12111189 _[3M 9/5/2012] 83| 0.23 2.3654 | 2.2188 | 2.2164
TBILL 09.19.12° [PIBL12111198 [3M 9/19/2012] 97 0.27 2.3519 | 2.2000 | 2.1985
TBILL 10.17.12_|PIBL1211J213 [4M | 10/17/2012] 125 0.34 2.3868 | 2.2420 | 2.2401
TBILL 10.31.12_|PIBL1211K220 [5M | 10/31/2012] 139] 0.38] 17.070000] 22000 | B3:48:14PM| 2.1527 | 24043 | 22630 | 2.2609
TBILL 11.28.12° |PIBLO612E012 [6M | 11/28/2012] 167 0.46 2.4392 | 2.3050 | 2.3025
TBILL 01.09.13_|PIBL1212A014 |7M 1/9/2013] 209] 0.57]  9.628000] 2.2500 | 2:33:49PM| 22500 | 24925 | 2.3535 | 2.3510
TBILL 02.06.13_|PIBL1212B031 [8M 2/6/2013] 237] 0.65 2.5280 | 2.3858 | 2.3833
TBILL 02.20.13_|PIBL1212B040 [9M 2/20/2013] 251] 0.69 2.5457 | 24019 | 2.3994
TBILL 03.06.13_|PIBL1212C058 [9M 3/6/2013] 265] 0.73 2.5635 | 2.4181 | 2.4156
TBILL 03.20.13_|PIBL1212C067 [9M 3/20/2013] 279] 0.76 25812 | 24342 | 24317
TBILL 04.17.13 |PIBL1212D084 [10M |  4/17/2013] 307| 0.84 2.6167 | 2.4665 | 2.4640
TBILL 05.02.13_|PIBL1212E092 [11M 5/2/2013] 322| 0.88] 097.318433] 26000 | 3:31:37 PM| 2.5017 | 2.6358 | 24838 | 2.4813
TBILL 05.15.13 |PIBL1212E109 [11M | 5/15/2013] 335] 0.92] 29.158837] 2.6000 | 3:32:11 PM| 26000 | 26522 | 24988 | 2.4963
TBILL 05.29.13° |PIBL1212E118 [1Y 5/29/2013] 349 0.96 2.6700 | 25150 | 25125




