Interpolated Bills

June 19, 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 06.27.12_|PIBL1211F137 [<IM | 6/27/2012] 7] 0.02 3.7210 | 3.7176 | 3.7176
TBILL 07.04.12_|PIBL0312D074 |<1M 7/4/2012] 14| 0.04 3.3954 | 3.3882 | 3.3882
TBILL07.11.12_|PIBL1211G145 [<IM | _ 7/11/2012] 21| 0.06] _10.011000] 2.2500 | ©9:03:26 AM| 22500 | 3.0699 | 3.0588 | 3.0588
TBILL 07.25.12° |PIBL1211G154 [1M 7/25/2012] 35 0.10 2.4188 | 2.4000 | 2.4000
TBILL 08.01.12_|PIBLO312E091 [1M 8/1/2012] 42| 0.12] 150.000000] 24000 | 11:04:53 AM| 2.4000 | 2.4119 | 2.3750 | 2.3750
TBILL 08.08.12_|PIBL1211H162 [2M 8/8/2012] 49| 0.13] 20.548000] 25000 | 11:25:50 AM| 2.4935 | 2.4050 | 2.3500 | 2.3500
TBILL 08.22.12_|PIBL1211H171 [2M 8/22/2012] 63| 0.17]  5.000000] 2.2500 | 11:54:08 AM| 2.2500 | 2.3912 | 2.3000 | 2.3000
TBILL 09.05.12_|PIBL12111189 [2M 9/5/2012] 77| 0.21 2.3773 | 22500 | 2.2500
TBILL 09.19.12° [PIBL12111198 [3M 9/19/2012] 91| 0.25 2.3635 | 2.2000 | 2.2000
TBILL 10.17.12_|PIBL1211J213 [4M | 10/17/2012] 119] 0.33 2.3888 | 22256 | 2.2254
TBILL 10.31.12_|PIBL1211K220 [5M | 10/31/2012] 133| 0.36] 260.000000] 2.2750 | 115242 AM| 22875 | 24014 | 22384 | 2.2381
TBILL 11.28.12_|PIBLO612E012 [5M | 11/28/2012] 161] 0.44 2.4267 | 22641 | 2.2634
TBILL 01.09.13° |PIBL1212A014 [6M 1/9/2013] 203 0.56 2.4646 | 2.3025 | 2.3015
TBILL 02.06.13_|PIBL1212B031 [8M 2/6/2013] 231] 0.63 2.5065 | 2.3450 | 2.3415
TBILL 02.20.13_|PIBL1212B040 [8M 2/20/2013] 245 0.67 2.5275 | 2.3663 | 2.3615
TBILL 03.06.13_|PIBL1212C058 [9M 3/6/2013] 259 0.71 2.5485 | 2.38756 | 2.3815
TBILL 03.20.13_|PIBL1212C067 [9M 3/20/2013] 273| 0.75]  0.500000] 2.3550 | 11:35:11 AM| 2.3550 | 25694 | 2.4088 | 24015
TBILL 04.17.13_|PIBL1212D084 [10M |  4/17/2013] 301] 0.82 26113 | 24513 | 2.4415
TBILL 05.02.13 |PIBL1212E092 [11M 5/2/2013] 316] 0.87 2.6338 | 2.4740 | 2.4629
TBILL 05.15.13 |PIBL1212E109 [1TM | 5/15/2013] 329] 0.90 2.6533 | 2.4938 | 24815
TBILL 05.29.13" |PIBL1212E118 [1Y 5/29/2013] 343 0.94 2.6742 | 25150 | 25015




