Interpolated Bills

March 29, 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] 5| 0.0 3.8184 | 3.7956 | 3.7937
TBILL 04.11.12_|PIBLO312A013 [<IM | 4/11/2012] 12| 0.03 3.5005 | 3.4380 | 3.4328
TBILL 04.18.12_|PIBL1211D086 [<IM | 4/18/2012] 19| 0.05 3.1826 | 3.0803 | 3.0719
TBILL 04.25.12_|PIBL0312A022 [1M 4/25/2012] 26| 0.07] _ 0.781000] 1.5000 | 2:26:50 PM| 15000 | 2.8648 | 2.7227 | 2.7109
TBILL 05.02.12° |PIBL1211E094 [1M 5/2/2012] 33| 0.09 2.5469 | 2.3650 | 2.3500
TBILL 05.09.12_|PIBL0312B030 [1M 5/9/2012] 40| 0.41]  1.802000] 1.8000 | 10:12:55 AM| 1.8000 | 2.5479 | 2.3663 | 2.3500
TBILL 05.16.12_|PIBLO611K044 [2M 5/16/2012] 47| 0.13 2.5488 | 2.3675 | 2.3500
TBILL 05.23.12_|PIBL0312B049 [2M 5/23/2012] 54| 0.15 2.5498 | 2.3688 | 2.3500
TBILL 06.06.12_|PIBL0312C057 [2M 6/6/2012] 68| 0.19 2.5517 | 2.3713 | 2.3500
TBILL 06.13.12_|PIBL1211F128 [2M 6/13/2012] 75 0.21 2.5527 | 2.3725 | 2.3500
TBILL 06.20.12_|PIBLO312C066 [3M 6/20/2012] 82| 0.22 2.5537 | 2.3738 | 2.3500
TBILL 06.27.12° |PIBL1211F137 [3M 6/27/2012] 89| 0.24 2.5546 | 2.3750 | 2.3500
TBILL 07.11.12_|PIBL1211G145 [4M 7/11/2012] 103 0.28 2.5537 | 2.3733 | 2.3500
TBILL 07.25.12_|PIBL1211G154 [4M 7/25/2012] 117] 0.32 2.5527 | 23717 | 2.3500
TBILL 08.08.12_|PIBL1211H162 [5M 8/8/2012] 131] 0.36 2.5517 | 2.3700 | 2.3500
TBILL 08.22.12_|PIBL1211H171 |5M 8/22/2012] 145 0.40 2.5508 | 2.3683 | 2.3500
TBILL 09.05.12_|PIBL12111189 _[5M 9/5/2012] 159] 0.44 2.5498 | 2.3667 | 2.3500
TBILL 09.19.12° [PIBL12111198 |6M 9/19/2012] 173| 047 2.5488 | 2.3650 | 2.3500
TBILL 10.17.12_|PIBL1211J213 [7M | 10/17/2012] 201] 055 2.6605 | 2.4781 | 2.4500
TBILL 10.31.12_|PIBL1211K220 [7/M | 10/31/2012] 215] 059 2.7163 | 2.5346 | 25000
TBILL 01.09.13 |PIBL1212A014 [10M 1/9/2013] 285 0.78 2.9955 | 2.8173 | 2.7500
TBILL 02.06.13_|PIBL1212B031 [11M 2/6/2013] 313 0.86 31071 | 2.9304 | 2.8500
TBILL 02.20.13 |PIBL1212B040 [11M |  2/20/2013] 327| 0.90]  0.162000] 2.4000 | 3:20:39 PM| 24000 | 3.1630 | 2.9869 | 2.9000
TBILL 03.06.13_|PIBL1212C058 [11M 3/6/2013] 341] 0.93 3.2188 | 3.0435 | 2.9500
TBILL 03.20.13" |PIBL1212C067 [1Y 3/20/2013] 355] 0.97]  3.462505] 2.4000 | 10:46:59 AM| 2.4000 | 3.2746 | 3.1000 | 3.0000




