Interpolated Bills

December 23, 2011

Inst Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield| Traded Time W.Y;:ve PDSI-F | PDSI-R1 | PDSI-R2
TBILL 01.11.12 |PIBL1211A016 |[<1M 1/11/2012 16| 0.04 3.5488 3.4646 3.4646
TBILL 01.25.12 |[PIBL0611G030 |1M 1/25/2012 30| 0.08 2.6610 2.4982 2.4982
TBILL 02.01.12* |PIBL0311K229 [1M 2/1/2012 37| 0.10 2.2171 2.0150 2.0150
TBILL 02.08.12 |[PIBL1211B033 |1M 2/8/2012 44| 0.12 2.1555 1.9522 1.9522
TBILL 02.15.12 |PIBL0311K238 [2M 2/15/2012 51] 0.14 2.0938 1.8894 1.8894
TBILL 02.22.12 |[PIBL1211B042 |2M 2/22/2012 58( 0.16 2.0322 1.8267 1.8267
TBILL 03.07.12 |PIBL1211C050 [2M 3/7/2012 72| 0.20 1.104000| 1.1250 2:42:22 PM| 1.1250 1.9090 1.7011 1.7011
TBILL 03.14.12 |[PIBL0311L255 |2M 3/14/2012 79[ 0.22 1.8474 1.6383 1.6383
TBILL 03.21.12 |PIBL1211C069 [3M 3/21/2012 86| 0.24 1.7857 1.5756 1.5756
TBILL 04.04.12* [PIBL1211D077 |3M 4/4/2012| 100] 0.27 1.6625 1.4500 1.4500
TBILL 04.18.12 |PIBL1211D086 [4M 4/18/2012| 114] 0.31 1.6885 1.4750 1.4750
TBILL 05.02.12 |[PIBL1211E094 |4M 5/2/2012] 128] 0.35 1.7146 1.5000 1.5000
TBILL 05.16.12 |PIBL0611K044 [5M 5/16/2012| 142] 0.39 1.7406 1.5250 1.5250
TBILL 06.13.12 |[PIBL1211F128 |5M 6/13/2012] 170] 0.47 0.402000] 1.5000 10:29:08 AM| 1.5000 1.7927 1.5750 1.5750
TBILL 06.27.12* |PIBL1211F137 [6M 6/27/2012| 184] 0.50 1.8188 1.6000 1.6000
TBILL 07.11.12 |[PIBL1211G145 |7M 7/11/2012] 198| 0.54 1.8125 1.5861 1.5861
TBILL 08.08.12 |PIBL1211H162 [8M 8/8/2012| 226 0.62 1.8000 1.5583 1.5583
TBILL 08.22.12 |[PIBL1211H171 |8M 8/22/2012] 240 0.66 1.7938 1.5444 1.5444
TBILL 09.05.12 |PIBL12111189 [9M 9/5/2012| 254 0.70 1.7875 1.5306 1.5306
TBILL 09.19.12 [PIBL12111198 |9M 9/19/2012] 268| 0.73 1.7812 1.5167 1.5167
TBILL 10.17.12 |PIBL1211J213 [10M 10/17/2012f 296] 0.81 1.7687 1.4889 1.4889
TBILL 10.31.12* [PIBL1211K220 [1Y 10/31/2012f 310| 0.85 50.000000( 1.4750 9:18:08 AM| 1.4750 1.7625 1.4750 1.4750




