Interpolated Bills

June 14, 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] 5] 0.01 3.8400 | 3.8231 | 3.8226
TBILL 06.27.12_|PIBL1211F137 [<IM_| 6/27/2012] 12| 0.03] 25.000000] 26500 | 3:55:33 PM| 2.6500 | 3.5600 | 35135 | 3.5121
TBILL 07.04.12_|PIBL0312D074 [<1M 7/4/2012] 19| 0.05 3.2800 | 3.2038 | 3.015
TBILL 07.11.12_|PIBL1211G145 [1M 7A1/2012] 26| 0.07 3.0000 | 2.8942 | 2.8910
TBILL 07.25.12° [PIBL1211G154 [1M 7/25/2012] 40| 0.11 2.4400 | 2.2750 | 2.2700
TBILL 08.01.12_|PIBLO312E091 [2M 8/1/2012] 47| 0.13 2.4316 | 22656 | 2.2611
TBILL 08.08.12_|PIBL1211H162 [2M 8/8/2012] 54| 0.15 2.4233 | 2.2563 | 2.2521
TBILL 08.22.12_|PIBL1211H171 [2M 8/22/2012] 68| 0.19 24065 | 22375 | 2.2342
TBILL 09.05.12_|PIBL12111189 _[3M 9/5/2012] 82| 0.22 2.3808 | 2.2188 | 2.2164
TBILL 09.19.12° [PIBL12111198 [3M 9/19/2012] 96| 0.26 2.3731 | 2.2000 | 2.1985
TBILL 10.17.12_|PIBL1211J213 [4M | 10/17/2012] 124 0.34 2.4082 | 2.2420 | 2.2401
TBILL 10.31.12_|PIBL1211K220 [5M | 10/31/2012] 138] 0.38] _ 4.024736] 2.2000 | 2:01:18 PM| 2.2000 | 24257 | 22630 | 2.2609
TBILL 11.28.12° |PIBLO612EO12 [6M | 11/28/2012] 166] 045 2.4608 | 2.3050 | 2.3025
TBILL 01.09.13_|PIBL1212A014 |7M 1/9/2013] 208 0.57 25138 | 2.3558 | 2.3507
TBILL 02.06.13_|PIBL1212B031 [8M 2/6/2013] 236] 0.65 2.5491 | 2.3896 | 2.3829
TBILL 02.20.13_|PIBL1212B040 [9M 2/20/2013] 250 0.68 2.5667 | 2.4065 | 2.3990
TBILL 03.06.13_|PIBL1212C058 [9M 3/6/2013] 264] 0.72 2.5844 | 2.4235 | 2.4150
TBILL 03.20.13_|PIBL1212C067 [9M 3/20/2013] 278] 0.76 2.6021 | 24404 | 24311
TBILL 04.17.13 |PIBL1212D084 [10M |  4/17/2013] 306] 0.84 2.6374 | 2.4742 | 2.4633
TBILL 05.02.13_|PIBL1212E092 [11M 5/2/2013] 321] 0.88 2.6563 | 24924 | 2.4805
TBILL 05.15.13 |PIBL1212E109 [11M | 5/15/2013] 334] 0.92 2.6727 | 2.5081 | 2.4954
TBILL 05.29.13° |PIBL1212E118 [1Y 5/29/2013] 348 0.95 2.6004 | 25250 | 25115




