Interpolated Bills

June 29, 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] 2| 0.0 3.9596 | 3.9497 | 3.0502
TBILL 07.11.12_|PIBL1211G145 [<IM_| _ 7/11/2012] 9| 0.02 3.6765 | 3.5972 | 3.6019
TBILL 07.25.12_|PIBL1211G154 [<IM | _ 7/25/2012] 23] 0.06 3.1104 | 2.8924 | 2.9051
TBILL 08.01.12_|PIBLO312E091 [1M 8/1/2012] 30| 0.08 2.8273 | 2.5399 | 2.5567
TBILL 08.08.12° [PIBL1211H162 [1M 8/8/2012] 37| 0.10] 150.000000] 22500 | 11:20:32AM| 2.2083 | 2.5442 | 2.1875 | 2.2083
TBILL 08.22.12_|PIBL1211H171 [2M 8/22/2012] 51| 0.14 2.5116 | 21900 | 2.2057
TBILL 09.05.12_|PIBL12111189 [2M 9/5/2012] 65| 0.18 2.4790 | 2.1925 | 2.2030
TBILL 09.19.12_|PIBL12111198 [2M 9/19/2012] 79| 0.22 2.4464 | 21950 | 2.2003
TBILL 10.17.12° [PIBL1211J213 [3M | 10/17/2012] 107] 0.29 2.3812 | 2.2000 | 2.1950
TBILL 10.31.12_|PIBL1211K220 [4M | 10/31/2012] 121] 0.33] 214.775135] 22150 | 11:58:01 AM| 2.2342 | 2.3990 | 22125 | 2.2083
TBILL 11.28.12_|PIBLO612E012 [BM | 11/28/2012] 149] 0.41 2.4348 | 2.2375 | 2.2350
TBILL 12.26.12_|PIBLO612F039 [6M | 12/26/2012] 177] 0.48| 1754.500000] 2.2500 | 11:45:03 AM| 2.2749 | 24706 | 22625 | 2.2616
TBILL 01.09.13° |PIBL1212A014 [6M 1/9/2013] 191] 0.52 2.4885 | 2.2750 | 2.2749
TBILL 02.06.13_|PIBL1212B031 |7M 2/6/2013] 219 0.60 2.5140 | 23067 | 2.3041
TBILL 02.20.13_|PIBL1212B040 [8M 2/20/2013] 233 0.64 2.5268 | 2.3225 | 2.3187
TBILL 03.06.13_|PIBL1212C058 [8M 3/6/2013] 247] 0.68 2.5396 | 2.3383 | 2.3333
TBILL 03.20.13_|PIBL1212C067 [9M 3/20/2013] _261] 0.72 2.5524 | 2.3542 | 2.3479
TBILL 04.17.13_|PIBL1212D084 [10M |  4/17/2013] 289] 0.79 2.5780 | 23858 | 2.3771
TBILL 05.02.13 |PIBL1212E092 [10M 5/2/2013] 304] 0.83 2.5017 | 2.4028 | 2.3927
TBILL 05.15.13 |PIBL1212E109 [11M | 5/15/2013] 317] 0.87 2.6036 | 24175 | 2.4062
TBILL 05.20.13 |PIBL1212E118 [11M |  5/20/2013] 331] 0.91 2.6163 | 2.4333 | 24208
TBILL 06.26.13° |PIBL1212F135 [1Y 6/26/2013] 359 0.98 2.6419 | 2.4650 | 2.4500




