Interpolated Bills

June 28, 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 07.04.12_|PIBL0312D074 |<1M 7/472012] 5| 0.0f 3.8377 | 3.8169 | 3.7781
TBILL 07.11.12_|PIBL1211G145 [<IM_| _ 7/11/2012] 12| 0.03 3.5538 | 3.4964 | 3.3898
TBILL 07.25.12_|PIBL1211G154 [1M 7/25/2012] 26| 0.07 2.9859 | 2.8555 | 26133
TBILL 08.01.12° |PIBLO312E091 [1M 8/1/2012] 33| 0.09 2.7019 | 2.5350 | 2.2250
TBILL 08.08.12_|PIBL1211H162 [1M 8/8/2012] 40| 0.11] 100.000000] 22250 | 11:32:54 AM| 2.2250 | 2.6544 | 24871 | 22214
TBILL 08.22.12_|PIBL1211H171 [2M 8/22/2012] 54 0.15 2.5593 | 23914 | 2.2143
TBILL 09.05.12_|PIBL12111189 [2M 9/5/2012] 68| 0.19 2.4643 | 2.2057 | 2.2071
TBILL 09.19.12° [PIBL12111198 [3M 9/19/2012] 82| 0.22 2.3692 | 2.2000 | 2.2000
TBILL 10.17.12_|PIBL1211J213 [4M | 10/17/2012] 110] 0.30 2.4011 | 2.2086 | 2.2286
TBILL 10.31.12_|PIBL1211K220 [4M | 10/31/2012] 124] 0.34] 118.600000] 22250 | 249:42PM| 2.2714 | 24170 | 22429 | 2.2429
TBILL 11.28.12_|PIBLO612E012 [BM | 11/28/2012] 152 0.42 2.4489 | 2.2714 | 2.2714
TBILL 12.26.12° |PIBLO612F039 [6M | 12/26/2012] 180] 0.49]  0.599000] 22250 | 10:38:17 AM| 2.2250 | 24808 | 2.3000 | 2.3000
TBILL 01.09.13_|PIBL1212A014 [7M 1/9/2013] 194 0.53 2.4942 | 2.3135 | 2.3131
TBILL 02.06.13_|PIBL1212B031 [8M 2/6/2013] _222| 0.61 25212 | 23404 | 2.3392
TBILL 02.20.13_|PIBL1212B040 [8M 2/20/2013] 236 0.65 2.5346 | 2.3538 | 2.3523
TBILL 03.06.13_|PIBL1212C058 [9M 3/6/2013] 250 0.68 2.5481 | 2.3673 | 2.3654
TBILL 03.20.13_|PIBL1212C067 [9M 3/20/2013] 264 0.72 2.5615 | 2.3808 | 2.3785
TBILL 04.17.13_|PIBL1212D084 [10M |  4/17/2013] 292] 0.80 2.5885 | 24077 | 2.4046
TBILL 05.02.13 |PIBL1212E092 [10M 5/2/2013] 307 0.84]  0.579000] 24250 | 10:11:09 AM| 24250 | 2.6029 | 2.4221 | 2.4186
TBILL 05.15.13_|PIBL1212E109 [11M | 5/15/2013] 320] 0.88] _ 0.411800] 24500 | 10:21:43 AM| 2.4500 | 26154 | 24346 | 2.4308
TBILL 05.20.13 |PIBL1212E118 [11M | 5/20/2013] 334 0.92 2.6288 | 2.4481 | 24438
TBILL 06.26.13° |PIBL1212F135 [1Y 6/26/2013] 362 0.99 2.6558 | 2.4750 | 2.4700




