Interpolated Bills

March 15, 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 03.21.12_|PIBL1211C069 [<IM | 3/21/2012] 5| 0.01 3.7959 | 3.7719 | 3.7706
TBILL 04.04.12_|PIBL1211D077 |<1M 4/4/2012] 19| 0.05 3.0816 | 29734 | 2.9678
TBILL 04.11.12_|PIBL0312A013 [1M 4/11/2012] 26| 0.07 2.7245 | 2.5742 | 2.5664
TBILL 04.18.12° |PIBL1211D086 [1M 4/18/2012] 33| 0.09 2.3673 | 21750 | 2.1650
TBILL 04.25.12_|PIBL0312A022 [1M 4/25/2012] 40| 0.11]  3.000000] 15000 | ©:33:47 AM| 1.5000 | 2.3671 | 2.1750 | 2.1650
TBILL 05.02.12_|PIBL1211E094 [2M 5/2/2012] 47| 0.13 2.3668 | 21750 | 2.1650
TBILL 05.09.12_|PIBL0312B030 |2M 5/9/2012] 54| 0.15 2.3666 | 21750 | 2.1650
TBILL 05.16.12_|PIBLO611K044 [2M 516/2012] 61| 0.17 2.3663 | 21750 | 2.1650
TBILL 05.23.12_|PIBL0312B049 |2M 5/23/2012] 68| 0.19 2.3661 | 21750 | 2.1650
TBILL 06.06.12_|PIBL0312C057 [3M 6/6/2012] 82| 0.22 2.3656 | 21750 | 2.1650
TBILL 06.13.12" [PIBL1211F128 |3M 6/13/2012] 89| 0.24 2.3654 | 2.1750 | 2.1650
TBILL 06.27.12_|PIBL1211F137 [4M 6/27/2012] 103| 0.28 2.3947 | 22036 | 2.1879
TBILL 07.11.12_|PIBL1211G145 [4M 7/1/2012] 117] 0.32 24241 | 2.2321 | 22107
TBILL 07.25.12_|PIBL1211G154 [5M 7/25/2012] 131] 0.36 2.4534 | 22607 | 2.2336
TBILL 08.08.12_|PIBL1211H162 |5M 8/8/2012] 145] 0.40]  0.920000] 2.1500 | 2:.09:42PM| 21500 | 24827 | 2.2893 | 2.2564
TBILL 08.22.12_|PIBL1211H171 |5M 8/22/2012] 159 0.44] 63.806095] 2.1500 | 4:00:57 PM| 21500 | 25121 | 2.3179 | 22793
TBILL 09.05.12_|PIBL12111189 _|6M 9/5/2012] 173 0.47 25414 | 2.3464 | 2.3021
TBILL 09.19.12° [PIBL12111198 |6M 9/19/2012] 187 0.51 2.5708 | 2.3750 | 2.3250
TBILL10.17.12_|[PIBL1211J213 [7M | 10/17/2012] 215 0.59 2.6531 | 2.4583 | 2.3839
TBILL 10.31.12_|PIBL1211K220 [8M | 10/31/2012] 229] 0.63 2.6943 | 25000 | 2.4133
TBILL 01.09.13 |PIBL1212A014 [10M 1/9/2013] 299 0.82 2.9003 | 27083 | 25604
TBILL 02.06.13_|PIBL1212B031 [11M 2/6/2013] 327 0.90 2.9826 | 27917 | 2.6193
TBILL 02.20.13 |PIBL1212B040 [11M | 2/20/2013| 341] 0.93 3.0238 | 28333 | 2.6487
TBILL 03.06.13" |PIBL1212C058 [1Y 3/6/2013] 355] 0.97 3.0650 | 28750 | 2.6782




