Interpolated Bills

March 23, 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 04.04.12_|PIBL1211D077 |<1M 4/42012] 9| 0.02 3.6782 | 3.6389 | 3.6389
TBILL 04.11.12_|PIBLO312A013 [<IM_| 4/11/2012] 16| 0.04 3.3966 | 3.3220 | 3.3229
TBILL 04.18.12_|PIBL1211D086 [<IM | 4/18/2012] 23] 0.06 31151 | 3.0069 | 3.0069
TBILL 04.25.12_|PIBL0312A022 [1M 4/25/2012] 30| 0.08 2.8335 | 2.6910 | 2.6910
TBILL 05.02.12° |PIBL1211E094 [1M 5/2/2012] 37| 0.10 2.5519 | 2.3750 | 2.3750
TBILL 05.09.12_|PIBL0312B030 [1M 5/9/2012] 44 0.12 2.5510 | 2.3750 | 2.3656
TBILL 05.16.12_|PIBLO611K044 [2M 5/16/2012] 51| 0.14 2.5500 | 2.3750 | 2.3563
TBILL 05.23.12_|PIBL0312B049 [2M 5/23/2012] 58] 0.16 2.5490 | 2.3750 | 2.3469
TBILL 06.06.12_|PIBL0312C057 [2M 6/6/2012] 72| 0.20] 20.084000] 1.7600 | 9:54:34 AM| 1.7600 | 2.5471 | 2.3750 | 2.3281
TBILL 06.13.12_|PIBL1211F128 [2M 6/13/2012] 79| 0.22 2.5462 | 23750 | 2.3188
TBILL 06.20.12_|PIBLO312C066 [3M 6/20/2012] 86| 0.24] 500.000000] 2.3000 | 11:44:20 AM| 2.3000 | 25452 | 23750 | 2.3094
TBILL 06.27.12° |PIBL1211F137 [3M 6/27/2012] 93| 0.25 2.5442 | 2.3750 | 2.3000
TBILL 07.11.12_|PIBL1211G145 [4M 7/41/2012] 107| 0.29]  0.144000] 2.3500 | 114153 AM| 2.3500 | 25474 | 23750 | 23125
TBILL 07.25.12_|PIBL1211G154 [4M 7/25/2012] 121] 0.33 2.5506 | 2.3750 | 2.3250
TBILL 08.08.12_|PIBL1211H162 [5M 8/8/2012] 135] 0.37]  5.355000] 21000 | 11:10:38 AM| 2.1000 | 2.5538 | 2.3750 | 2.3375
TBILL 08.22.12_|PIBL1211H171 |5M 8/22/2012] 149] 0.41]  4.987333] 2.0000 | 11:07:14 AM| 2.0000 | 2.5571 | 2.3750 | 2.3500
TBILL 09.05.12_|PIBL12111189 _[5M 9/5/2012] 163] 0.45 2.5603 | 2.3750 | 2.3625
TBILL 09.19.12° [PIBL12111198 |6M 9/19/2012] 177] 0.48 2.5635 | 2.3750 | 2.3750
TBILL 10.17.12_|PIBL1211J213 [7M | 10/17/2012] 205] 0.56 2.6590 | 2.4712 | 2.4635
TBILL 10.31.12_|PIBL1211K220 [7M | 10/31/2012] 219] 0.60] 800.402930] 24600 | 12:05:41 PM| 2.4363 | 27068 | 25192 | 2.5077
TBILL 01.09.13 |PIBL1212A014 [10M 1/9/2013] 289 0.79 2.9457 | 2.7596 | 2.7288
TBILL 02.06.13_|PIBL1212B031 [11M 2/6/2013] 317| 0.87]  5.200000] 2.3000 | 11:43:40 AM| 2.3500 | 3.0413 | 28558 | 2.8173
TBILL 02.20.13 |PIBL1212B040 [11M | 2/20/2013] 331] 0.91 3.0801 | 2.9038 | 2.8615
TBILL 03.06.13_|PIBL1212C058 [1Y 3/6/2013] 345] 0.95 3.1368 | 2.9519 | 2.0058
TBILL 03.20.13" |PIBL1212C067 [1Y 3/20/2013] 359] 0.98]  1.252000] 2.5000 | 11:30:05 AM| 2.5000 | 3.1846 | 3.0000 | 2.9500




