Interpolated Bills

June 15, 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] 2| 0.01 3.9558 | 3.9519 | 3.0519
TBILL 06.27.12_|PIBL1211F137 [<IM | 6/27/2012] 9| 0.02 3.6467 | 3.6156 | 3.6156
TBILL 07.04.12_|PIBL0312D074 [<1M 7/4/2012] 16| 0.04 3.3375 | 3.2792 | 3.2792
TBILL 07.11.12_|PIBL1211G145 [<IM_| _ 7/11/2012] 23] 0.06 3.0283 | 29428 | 2.9428
TBILL 07.25.12° [PIBL1211G154 [1M 7/25/2012] 37| 0.10 2.4100 | 2.2700 | 2.2700
TBILL 08.01.12_|PIBLO312E091 [1M 8/1/2012] 44| 0.12 2.4055 | 22612 | 2.2610
TBILL 08.08.12_|PIBL1211H162 [2M 8/8/2012] 51| 0.14 24011 | 2.2525 | 2.2520
TBILL 08.22.12_|PIBL1211H171 [2M 8/22/2012] 65| 0.18 2.3921 | 22350 | 2.2340
TBILL 09.05.12_|PIBL12111189 [2M o/5/2012] 79| 0.22 2.3832 | 2.2175 | 2.2160
TBILL 09.19.12° [PIBL12111198 [3M 9/19/2012] 93| 0.25 2.3742 | 22000 | 2.1980
TBILL 10.17.12_|PIBL1211J213 [4M | 10/17/2012] 121] 0.33 2.3045 | 2.2063 | 2.2241
TBILL 10.31.12_|PIBL1211K220 [5M | 10/31/2012] 135] 0.37] _ 0.907000] 22250 | B3:25:24 PM| 2.2082 | 24047 | 22394 | 2.2372
TBILL 11.28.12_|PIBLO612E012 [5M | 11/28/2012] 163 045 2.4250 | 2.2656 | 2.2633
TBILL 01.09.13° |PIBL1212A014 |6M 1/9/2013] 205 0.56 2.4554 | 2.3050 | 2.3025
TBILL 02.06.13_|PIBL1212B031 [8M 2/6/2013] 233] 0.64 25018 | 2.3490 | 2.3443
TBILL 02.20.13_|PIBL1212B040 [8M 2/20/2013] 247] 0.68 2.5251 | 23710 | 2.3652
TBILL 03.06.13_|PIBL1212C058 [9M 3/6/2013] 261] 0.72 2.5483 | 2.3930 | 2.3861
TBILL 03.20.13_|PIBL1212C067 [9M 3/20/2013] 275 0.75 2.5715 | 24150 | 2.4070
TBILL 04.17.13 |PIBL1212D084 [10M |  4/17/2013] 303 0.83 2.6180 | 2.4590 | 2.4488
TBILL 05.02.13_|PIBL1212E092 [11M 5/2/2013] _318] 0.87 2.6429 | 24826 | 24712
TBILL 05.15.13 |PIBL1212E109 [11M | 5/15/2013] 331] 0.91]  0.102000] 2.5250 | 11:23:29 AM| 25250 | 26645 | 2.5030 | 2.4906
TBILL 05.29.13° |PIBL1212E118 [1Y 5/29/2013] 345 0.95 2.6877 | 25250 | 25115




