Interpolated Bills

April 27, 2012
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) (Last Yield| Traded Time | W. Ave PDSI-F | PDSI-R1 | PDSI-R2
TBILL 05.02.12 |PIBL1211E094 |<1M 5/2/2012 2[ 0.01 3.9558 3.9500 3.9500
TBILL 05.09.12 |PIBL0312B030 |<1M 5/9/2012 9] 0.02 3.6466 3.6000 3.6000
TBILL 05.16.12 |PIBL0611K044 |<1M 5/16/2012 16 0.04 3.3373 3.2500 3.2500
TBILL 05.23.12 |PIBL0312B049 |<1M 5/23/2012 23| 0.06 47.257082| 1.9000 12:23:06 PM| 1.8984 3.0281 2.9000 2.9000
TBILL 06.06.12* |PIBL0312C057 |1M 6/6/2012 37 0.10 2.4096 2.2000 2.2000
TBILL 06.13.12 |PIBL1211F128 |1M 6/13/2012 44 0.12 2.4083 2.1921 2.1921
TBILL 06.20.12 |PIBL0312C066 |2M 6/20/2012 51| 0.14 2.4071 2.1841 2.1841
TBILL 06.27.12 |PIBL1211F137 |2M 6/27/2012 58] 0.16 2.4058 2.1762 2.1762
TBILL 07.04.12 |PIBL0312D074 |2M 7/4/2012 65| 0.18 2.4045 2.1682 2.1682
TBILL 07.11.12 |PIBL1211G145 |2M 7/11/2012 72| 0.20 0.300000| 1.8750 10:53:20 AM| 1.8750 2.4032 2.1603 2.1603
TBILL 07.25.12 |PIBL1211G154 |3M 7/25/2012 86| 0.24 2.4006 2.1444 2.1444
TBILL 08.08.12* |PIBL1211H162 |3M 8/8/2012] 100| 0.27 746.293112| 2.1500 11:12:15 AM| 2.1286 2.3981 2.1286 2.1286
TBILL 08.22.12 |PIBL1211H171 |4M 8/22/2012| 114 0.31 2.4174 2.1613 2.1571
TBILL 09.05.12 |PIBL12111189 |4M 9/5/2012] 128| 0.35 2.4367 2.1940 2.1857
TBILL 09.19.12 |PIBL12111198 |5M 9/19/2012] 142| 0.39 2.4560 2.2268 2.2143
TBILL 10.17.12 |PIBL1211J213 |5M 10/17/2012| 170 0.47 2.4946 2.2923 2.2714
TBILL 10.31.12* |PIBL1211K220 |6M 10/31/2012] 184| 0.50 2.5138 2.3250 2.3000
TBILL 01.09.13 |PIBL1212A014 |9M 1/9/2013| 254| 0.70 20.000000| 2.4850 9:10:07 AM| 2.4850 2.6243 2.4222 2.3963
TBILL 02.06.13 |PIBL1212B031 |9M 2/6/2013] 282| 0.77 2.6685 2.4611 2.4349
TBILL 02.20.13 |PIBL1212B040 |10M 2/20/2013| 296 0.81| 639.267130| 2.4250 11:11:24 AM| 2.4047 2.6905 2.4805 2.4541
TBILL 03.06.13 |PIBL1212C058 |10M 3/6/2013] 310| 0.85 2.7126 2.5000 2.4734
TBILL 03.20.13 |PIBL1212C067 |11M 3/20/2013| 324| 0.89 2.7347 2.5194 2.4927
TBILL 04.17.13" |PIBL1212D084 |1Y 4/17/2013| 352 0.96] 200.000000| 2.4500 11:56:55 AM| 2.5312 2.7789 2.5583 2.5312




