Interpolated Bills

March 06, 2012

'"s,fl':n':‘:"t ISIN |Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield| Traded Time | W.Ave | PDSI-F | PDSI-R1 | PDSI-R2
TBILL 03.14.12_|PIBLO311L256 [<IM | 3/14/2012] 7| 0.02 3.7236 | 3.6912 | 3.6897
TBILL 03.21.12_|PIBL1211C069 [<IM_| 3/21/2012] 14| 0.04[ _ 0.010016] 1.7500 | 2:17:40PM| 1.7500 | 3.4012 | 3.3309 | 3.3277
TBILL 04.04.12_|PIBL1211D077 [1M 4/4/2012] 28| 0.08 2.7563 | 26103 | 2.6037
TBILL 04.11.12° |PIBLO312A013 [1M 4/11/2012] 35| 0.10]  1.314000] 2.5000 | 11:34:08 AM| 25000 | 2.4338 | 2.2500 | 22417
TBILL 04.18.12_|PIBL1211D086 [1M 4/18/2012] 42| 0.12] 407.300000] 22500 | 3:42:22PM| 22408 | 2.4348 | 2.2500 | 2.2195
TBILL 04.25.12_|PIBL0312A022 [2M 4/25/2012] 49| 0.13] 1839.500000] 2.2000 | 2:31:25 PM| 2.0194 | 2.4358 | 2.2500 | 2.1973
TBILL 05.02.12_|PIBL1211E094 |2M 5/2/2012] 56| 0.15 24367 | 2.2500 | 2.1751
TBILL 05.09.12_|PIBL0312B030 [2M 5/9/2012] 63| 0.17| 100.000000] 1.9750 | 11:37:25 AM| 1.9750 | 2.4377 | 22500 | 2.1529
TBILL 05.16.12_|PIBLO611K044 [2M 5/16/2012] 70| 0.19 24387 | 2.2500 | 2.1307
TBILL 05.23.12_|PIBL0312B049 [2M 5/23/2012] 77| 0.21] 220.000000] 2.0650 | 8:56:14 AM| 2.0666 | 2.4396 | 2.2500 | 2.1085
TBILL 06.06.12* [PIBL0312C057 |3M 6/6/2012] 91| 0.25] 61.668786] 2.0750 | 4:06:23 PM| 2.0641 | 24415 | 22500 | 2.0641
TBILL 06.13.12_|PIBL1211F128 [3M 6/13/2012] 98] 0.27 2.4577 | 22673 | 2.0942
TBILL 06.27.12_|PIBL1211F137 |4M 6/27/2012] 112| 031 24900 | 2.3019 | 2.1543
TBILL 07.11.12_|PIBL1211G145 [4M 7/11/2012] 126] 0.35] 170.000000] 2.0600 | 12:28:33 PM| 2.0600 | 2.5223 | 2.3365 | 22145
TBILL 07.25.12_|PIBL1211G154 [5M 7/25/2012] 140] 0.38] 658.679000] 2.0000 | 90:48:41 AM| 21293 | 2.5546 | 2.3712 | 2.2746
TBILL 08.08.12_|PIBL1211H162 |5M 8/8/2012] 154| 0.42| 493.351000] 2.1251 | 3:30:31 PM| 2.2248 | 2.5869 | 24058 | 2.3347
TBILL 08.22.12_|PIBL1211H171 |5M 8/22/2012] 168| 0.46| 225.5562607| 22850 | 4:13:30 PM| 22750 | 2.6192 | 2.4404 | 2.3949
TBILL 09.05.12° [PIBL12111189_|6M 9/5/2012] 182 0.50 2.6515 | 24750 | 2.4550
TBILL 09.19.12_|PIBL12111198 |7M 9/19/2012] 196] 0.54 2.6786 | 25038 | 2.4708
TBILL 10.17.12_|PIBL1211J213 [8M__| 10/17/2012] 224] 0.61 2.7328 | 25615 | 2.5023
TBILL 10.31.12_|PIBL1211K220 [8M | 10/31/2012] 238| 0.65| 197.621901| 2.4000 | 3:58:44PM| 24231 | 27598 | 2.5904 | 2.5180
TBILL 01.09.13_|PIBL1212A014 [10M 1/9/2013] 308] 0.84 2.8952 | 27346 | 2.5068
TBILL 02.06.13 |PIBL1212B031 [11M 2/6/2013 336 0.92| 42.918000] 2.5000 | 11:55:03AM| 25000 | 29493 | 2.7923 | 2.6283
TBILL 02.20.13_|PIBL1212B040 [1Y 2/20/2013] 350] 0.96] 50.409156] 2.6750 | 3:57:20 PM| 26586 | 2.9764 | 2.8212 | 26440
TBILL 03.06.13" |PIBL1212C058 [1Y 3/6/2013] 364] 1.00]  8.116272| 2.6700 | 2:40:33PM| 2.6672 | 3.0035 | 2.8500 | 2.6598




