Interpolated Bills

February 28, 2012

'"s,fl':n':‘:"t ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield| Traded Time | W.Ave | PDSIF | PDSI-R1 | PDSI-R2
TBILL 03.07.12 |PIBL1211C050 |<1M 3/7/2012] 7] 0.02 39516 | 3.9244 | 3.9244
TBILL 03.14.12_|PIBLO311L255 |<1M 314/2012] 14| 0.04 3.6035 | 3.5445 | 3.5445
TBILL 03.21.12 |PIBL1211C069 |<1M 3/21/2012] 21| 0.06 3.2554 | 3.1646 | 3.1646
TBILL 04.04.12 |PIBL1211D077 |1M 4/4/2012] 35| 0.10] _ 0.218000] 2.7500 | 11:49:33 AM| 2.7500 | 2.5592 | 2.4049 | 2.4049
TBILL 04.11.12" |PIBLO312A013 |1M 4711/2012] 42| 0.12] _ 0.081000] 3.0000 | 11:20:28 AM| 3.0000 | 2.2112 | 2.0250 | 2.0250
TBILL 04.18.12 |PIBL1211D086 |2M 4/18/2012| 49| 0.13 22470 | 2.0000 | 2.0000
TBILL 04.25.12 |PIBL0312A022 |2M 4/25/2012] 56| 0.15| 888.919386] 1.7750 | 353:21 PM| 1.7750 | 2.2828 | 1.9750 | 1.9750
TBILL 05.02.12 |PIBL1211E094 |2M 5/2/2012] 63| 0.17 53187 | 1.9500 | 1.9500
TBILL 05.09.12 |PIBL0312B030 |2M 5/9/2012] 70| 0.19 23545 | 1.9250 | 1.9250
TBILL 05.16.12 |PIBLO611K044 |2M 516/2012| 77| 0.21 53903 | 1.9000 | 1.9000
TBILL 05.23.12" |PIBL0312B049 |3M 5/23/2012] 84| 0.23| 50.000000] 1.8750 | 10:38:30 AM| 1.8750 | 2.4262 | 1.8750 | 1.8750
TBILL 06.13.12 |PIBL1211F128 |4M 6/13/2012| 105 0.29 24488 | 1.9650 | 1.9649
TBILL 06.27.12 |PIBL1211F137 |4M 6/27/2012] 119] 0.33 24640 | 2.0250 | 2.0248
TBILLO07.11.12_|PIBL1211G145 |5M 711/2012| 133 0.36 54791 | 2.0850 | 2.0847
TBILL 07.25.12 |PIBL1211G154 |5M 7/25/2012| 147| 0.40 24942 | 21450 | 2.1446
TBILL 08.08.12 |PIBL1211H162 |5M 8/8/2012] 161| 0.44] 224.560000] 2.2500 | 11:31:36 AM| 2.0500 | 2.5094 | 2.2050 | 2.2045
TBILL 08.22.12 |PIBL1211H171 |6M 8/22/2012] 175| 0.48| 50.625000] 2.0750 | 11:28:38 AM| 2.3244 | 25245 | 2.2650 | 2.0645
TBILL 09.05.12" |PIBL12111189 |6M 9/5/2012| 189| 0.52 55396 | 2.3250 | 2.3244
TBILL 09.19.12 |PIBL12111198 |7M 9/19/2012] 203| 0.56 55874 | 23729 | 2.3446
TBILL 10.17.12_|PIBL1211J213 |8M 10/17/2012] 231] 0.63 56831 | 2.4688 | 2.3850
TBILL 10.31.12 |PIBL1211K220 |8M 10/31/2012| 245| 0.67 27309 | 25167 | 2.4053
TBILL 01.09.13 |PIBL1212A014 |11M 1/9/2013| 315| 0.86 59700 | 2.7563 | 2.5064
TBILL 02.06.13 |PIBL1212B031 |11M 2/6/2013| 343| 0.94 3.0656 | 2.8521 | 2.5468
TBILL 02.20.13" |PIBL1212B040 |1Y 2/20/2013] 357| 0.98] 51.501714] 25507 | 359:27 PM| 25670 | 3.1135 | 2.9000 | 2.5670




