Interpolated Bills

June 18, 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] 1 4.0000 | 4.0000 | 4.0000
TBILL 06.27.12_|PIBL1211F137 [<IM | 6/27/2012] 8| 0.02 3.6840 | 3.6540 | 3.6540
TBILL 07.04.12_|PIBL0312D074 [<1M 7/4/2012] 15| 0.04 3.3680 | 3.3080 | 3.3080
TBILL 07.11.12_|PIBL1211G145 [<IM_| _ 7/11/2012] 22| 0.06 3.0520 | 2.9620 | 2.9620
TBILL 07.25.12° [PIBL1211G154 [1M 7/25/2012] 36| 0.10 2.4200 | 2.2700 | 2.2700
TBILL 08.01.12_|PIBLO312E091 [1M 8/1/2012] 43| 0.12 24134 | 22612 | 2.2862
TBILL 08.08.12_|PIBL1211H162 [2M 8/8/2012] 50| 0.14] 295.000000] 22500 | 3:31:20 PM| 2.2500 | 2.4068 | 2.2525 | 2.3025
TBILL 08.22.12_|PIBL1211H171 [2M 8/22/2012] 64| 0.18 2.3937 | 2.2350 | 2.3350
TBILL 09.05.12_|PIBL12111189 [2M 9/5/2012] 78] 0.21] 100.000000] 24000 | 3:31:25 PM| 24000 | 2.3805 | 2.21756 | 2.3675
TBILL 09.19.12° [PIBL12111198 [3M 9/19/2012] 02| 0.25 2.3673 | 2.2000 | 2.4000
TBILL 10.17.12_|PIBL1211J213 [4M | 10/17/2012] 120] 0.33 2.3900 | 2.2063 | 2.3754
TBILL 10.31.12_|PIBL1211K220 [5M | 10/31/2012] 134] 0.37] 30.000000] 2.3000 | 9:57:30 AM| 2.3000 | 24013 | 2.2394 | 2.3631
TBILL 11.28.12_|PIBLO612E012 [5M | 11/28/2012] 162| 0.44 2.4240 | 2.2656 | 2.3384
TBILL 01.09.13° |PIBL1212A014 |6M 1/9/2013] 204 0.56 2.4581 | 2.3050 | 2.3015
TBILL 02.06.13_|PIBL1212B031 [8M 2/6/2013] 232] 0.64 2.5038 | 2.3490 | 2.3419
TBILL 02.20.13_|PIBL1212B040 [8M 2/20/2013] 246] 0.67 2.5266 | 23710 | 2.3621
TBILL 03.06.13_|PIBL1212C058 [9M 3/6/2013] 260] 0.71 2.5495 | 2.3930 | 2.3823
TBILL 03.20.13_|PIBL1212C067 [9M 3/20/2013] 274 0.75 2.5723 | 24150 | 2.4025
TBILL 04.17.13 |PIBL1212D084 [10M |  4/17/2013] 302 0.83 2.6180 | 2.4590 | 2.4429
TBILL 05.02.13_|PIBL1212E092 [11M 5/2/2013] 317] 0.87 2.6425 | 24826 | 2.4645
TBILL 05.15.13 |PIBL1212E109 [11M | 5/15/2013] 330] 0.90]  0.313000] 2.5250 | 3:49:16 PM| 25250 | 26637 | 2.5030 | 2.4833
TBILL 05.29.13° |PIBL1212E118 [1Y 5/29/2013] 344 0.94 2.6865 | 2.5250 | 25035




