Interpolated Bills

March 08, 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] 5| 0.01 3.7987 | 8.7750 | 3.7750
TBILL 03.21.12_|PIBL1211C069 [<IM_| 3/21/2012] 12| 0.03] _ 1.000000] 1.5000 | 9:54:24 AM| 1.5000 | 3.4464 | 3.3813 | 3.3813
TBILL 04.04.12_|PIBL1211D077 [1M 4/4/2012] 26| 0.07] _ 1.500000] 1.7500 | 10:52:49 AM| 1.7500 | 27419 | 2.5938 | 2.5938
TBILL 04.11.12° |PIBLO312A013 [1M 4/11/2012] 33| 0.09]  5.802000] 1.3000 | 10:26:31 AM[ 1.3500 | 2.3896 | 2.2000 | 2.2000
TBILL 04.18.12_|PIBL1211D086 [1M 4/18/2012] 40| 0.11 2.3884 | 22000 | 2.2000
TBILL 04.25.12_|PIBL0312A022 [2M 4/25/2012] 47| 0.13] 19.462000] 1.5600 | 10:47:34AM| 15964 | 2.3872 | 2.2000 | 2.2000
TBILL 05.02.12_|PIBL1211E094 |2M 5/2/2012] 54| 0.15 2.3860 | 2.2000 | 2.2000
TBILL 05.09.12_|PIBL0312B030 [2M 5/9/2012] 61| 0.7 2.3848 | 22000 | 2.2000
TBILL 05.16.12_|PIBLO611K044 [2M 5/16/2012] 68| 0.19 2.3836 | 2.2000 | 2.2000
TBILL 05.23.12_|PIBL0312B049 [2M 5/23/2012] 75 0.21 2.3824 | 22000 | 2.2000
TBILL 06.06.12* [PIBL0312C057 |3M 6/6/2012] 89| 0.24]  4.121000] 2.0000 | 9:50:18 AM| 2.0000 | 2.3800 | 2.2000 | 2.2000
TBILL 06.13.12_|PIBL1211F128 [3M 6/13/2012] 96| 0.26 2.3986 | 22192 | 2.2135
TBILL 06.27.12_|PIBL1211F137 |4M 6/27/2012] 110 0.30]  1.500000] 21000 | 11:37:49 AM| 21000 | 2.4357 | 2.2577 | 2.2404
TBILL 07.11.12_|PIBL1211G145 [4M 7/11/2012] 124] 0.34] 829.939000] 2.1900 | 3:56:20 PM| 2.0895 | 2.4728 | 2.2962 | 2.2673
TBILL 07.25.12_|PIBL1211G154 [5M 7/25/2012] 138] 0.38 25099 | 2.3346 | 2.2042
TBILL 08.08.12_|PIBL1211H162 |5M 8/8/2012] 152 0.42 2.5470 | 23731 | 2.3212
TBILL 08.22.12_|PIBL1211H171 |5M 8/22/2012] 166] 0.45|  6.434000] 2.2500 | 10:08:00 AM| 22209 | 2.5841 | 2.4115 | 2.3481
TBILL 09.05.12° [PIBL12111189_|6M 9/5/2012] 180] 0.49]  1.066000] 2.1250 | 10:02:40 AM| 2.1250 | 2.6212 | 24500 | 2.3750
TBILL 09.19.12_|PIBL12111198 |7M 9/19/2012] 194] 053 2.6515 | 24808 | 2.3909
TBILL 10.17.12_|PIBL1211J213 [8M | 10/17/2012] 222] 0.61]  1.018300] 22500 | 10:42:06 AM| 2.2500 | 2.7123 | 25423 | 2.4227
TBILL 10.31.12_|PIBL1211K220 [8M | 10/31/2012] 236] 0.65 2.7427 | 2.5731 | 2.4386
TBILL 01.09.13_|PIBL1212A014 [10M 1/9/2013] 306] 0.84 2.8046 | 27269 | 25181
TBILL 02.06.13 |PIBL1212B031 [11M 2/6/2013] 334] 0.92 2.9554 | 2.7885 | 2.5499
TBILL 02.20.13_|PIBL1212B040 [1Y 2/20/2013] 348 0.95] 52.000000] 2.5850 | 3:56:00 PM| 25817 | 2.9858 | 2.8192 | 25658
TBILL 03.06.13" |PIBL1212C058 [1Y 3/6/2013] 362| 0.99 3.0162 | 28500 | 25817




