Interpolated Bills

February 29, 2012

'"s:;’n':‘:"t ISIN |Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield| Traded Time | W.Ave | PDSI-F | PDSI-R1 | PDSI-R2
TBILL 03.07.12_|PIBL1211C050 [<1M 3/7/2012] 6| 0.02 3.9951 | 39719 | 3.9719
TBILL 03.14.12_|PIBLO311L255 |[<IM_| 3/14/2012] 13| 0.04 3.6382 | 35825 | 3.5825
TBILL 03.21.12_|PIBL1211C069 [<IM | 3/21/2012] 20| 0.05 3.2814 | 31931 | 3.1931
TBILL 04.04.12_|PIBL1211D077 [1M 4/4/2012] 34| 0.09]  4.424041| 1.7500 | 12:08:29PM| 1.7500 | 2.5676 | 24144 | 2.4144
TBILL 04.11.12* [PIBL0312A013 [1M 411/2012] 41| 0.11 2.2108 | 2.0250 | 2.0250
TBILL 04.18.12_|PIBL1211D086 [2M 4/18/2012] 48] 0.13 2.2431 | 20583 | 1.9968
TBILL 04.25.12_|PIBL0312A022 |2M 4/25/2012] 55| 0.15 2.2755 | 2.0917 | 1.9687
TBILL 05.02.12_|PIBL1211E094 [2M 5/2/2012] 62| 0.17 2.3079 | 21250 | 1.9405
TBILL 05.09.12_|PIBL0312B030 |2M 5/9/2012] 69| 0.19 2.3403 | 2.1583 | 1.9124
TBILL 05.16.12_|PIBLO611K044 [2M 5/16/2012] 76| 0.21 2.3726 | 21917 | 1.8842
TBILL 05.23.12* [PIBL0312B049 |3M 5/23/2012] 83| 0.23| 54.089000] 1.6250 | 2:59:14PM| 1.8561 | 2.4050 | 2.2250 | 1.8561
TBILL 06.13.12_|PIBL1211F128 [4M 6/13/2012] 104] 0.28 2.4308 | 22500 | 1.9499
TBILL 06.27.12_|PIBL1211F137 |4M 6/27/2012] 118] 0.32 24479 | 2.2667 | 2.0124
TBILL 07.11.12_|PIBL1211G145 [5M 7/11/2012] 132 0.36 2.4651 | 22833 | 2.0749
TBILL 07.25.12_|PIBL1211G154 [5M 7/25/2012] _146] 0.40 24823 | 2.3000 | 2.1374
TBILL 08.08.12_|PIBL1211H162 |5M 8/8/2012] 160] 0.4 2.4995 | 23167 | 2.2000
TBILL 08.22.12_|PIBL1211H171 [6M 8/22/2012] 174 0.48 25167 | 2.3333 | 2.2625
TBILL 09.05.12° [PIBL12111189 |6M 9/5/2012] 188| 0.52| 215.000000] 2.3250 | 12:20:23 PM| 2.3250 | 2.5338 | 2.3500 | 2.3250
TBILL 09.19.12_|PIBL12111198 |7M 9/19/2012] 202| 0.55 2.5802 | 2.3958 | 2.3437
TBILL 10.17.12_|PIBL1211J213 [8M | 10/17/2012] 230] 0.63 2.6729 | 24875 | 2.3812
TBILL10.31.12_|PIBL1211K220 [8M | 10/31/2012] 244] 0.67 2.7192 | 2.5333 | 2.4000
TBILL 01.09.13_|PIBL1212A014 [11M 1/9/2013] 314 0.86 2.9510 | 27625 | 2.4937
TBILL 02.06.13 |PIBL1212B031 [11M 2/6/2013| 342| 0.94 3.0437 | 2.8542 | 25312
TBILL 02.20.13" |PIBL1212B040 [1Y 2/20/2013] 356] 0.98] 50.397000] 2.5500 | 11:22:36 AM[ 25500 | 3.0900 | 2.9000 | 25500




