Interpolated Bills

June 22, 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] 2| 0.01 3.9569 | 3.9528 | 3.9521
TBILL 07.04.12_|PIBL0312D074 |<1M 7/4/2012] 9| 0.02 3.6556 | 3.6222 | 3.6167
TBILL07.11.12_|PIBL1211G145 [<IM | 7/11/2012] 16| 0.04]  5432000] 3.2500 | 105758 AM| 3.2500 | B3.3542 | 3.2917 | 3.2813
TBILL 07.25.12_|PIBL1211G154 [1M 7/25/2012] 30| 0.08 2.7514 | 26306 | 26104
TBILL 08.01.12° |[PIBLO312E097 [1M 8/1/2012] 37 0.10]  3.906000] 2.1500 | 3:33:43 PM| 2.1500 | 2.4500 | 2.3000 | 2.2750
TBILL 08.08.12_|PIBL1211H162 [1M 8/8/2012] 44| 0.12]  0.026000] 3.2500 | 11:04:27 AM| 3.2500 | 24395 | 22893 | 2.2643
TBILL 08.22.12_|PIBL1211H171 [2M 8/22/2012] 58| 0.16 2.4185 | 2.2679 | 2.2429
TBILL 09.05.12_|PIBL12111189 [2M 9/5/2012] 72| 0.20 2.3975 | 202464 | 22214
TBILL 09.19.12° [PIBL12111198 [3M 9/19/2012] 86 0.24 2.3765 | 2.2250 | 2.2000
TBILL 10.17.12_|PIBL1211J213 [4M | 10/17/2012] 114 0.31] _ 0.411000] 26000 | 10:46:30 AM| 2.6000 | 24039 | 2.2500 | 2.2254
TBILL 10.31.12_|PIBL1211K220 [4M | 10/31/2012] 128] 0.35] 15.923000] 2.2500 | 09:47:45AM| 22500 | 24176 | 22625 | 2.2381
TBILL 11.28.12_|PIBLO612E012 [5M | 11/28/2012] 156] 0.43 2.4450 | 22875 | 2.2634
TBILL 01.09.13° |PIBL1212A014 [6M 1/9/2013] 198 0.54 2.4862 | 2.3250 | 2.3015
TBILL 02.06.13_|PIBL1212B031 [8M 2/6/2013] 226 0.62 2.5246 | 23650 | 2.3414
TBILL 02.20.13_|PIBL1212B040 [8M 2/20/2013] 240 0.66 2.5438 | 2.3850 | 2.3614
TBILL 03.06.13_|PIBL1212C058 [9M 3/6/2013] 254 0.70 2.5631 | 2.4050 | 2.3813
TBILL 03.20.13_|PIBL1212C067 [9M 3/20/2013] _268| 0.73 2.5823 | 2.4250 | 2.4013
TBILL 04.17.13_|PIBL1212D084 [10M |  4/17/2013] 296] 0.81 2.6208 | 24650 | 24411
TBILL 05.02.13 |PIBL1212E092 [10M 5/2/2013] 311] 0.85 2.6414 | 2.4864 | 24625
TBILL 05.15.13_|PIBL1212E109 [11M | 5/15/2013] 324] 0.89]  1.833000] 25500 | 10:27:02 AM| 2.5500 | 2.6592 | 25050 | 2.4810
TBILL 05.29.13" |PIBL1212E118 [1Y 5/29/2013] 338 0.93 2.6785 | 2.5250 | 25010




