Interpolated Bills

May 23, 2012
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) (Last Yield| Traded Time | W. Ave PDSI-F | PDSI-R1 | PDSI-R2
TBILL 06.06.12 |PIBL0312C057 |<1M 6/6/2012 13| 0.04 3.4259 3.3727 3.3727
TBILL 06.13.12 |PIBL1211F128 |<1M 6/13/2012 20( 0.05 3.0910 3.0068 3.0068
TBILL 06.20.12 |PIBL0312C066 |1M 6/20/2012 27( 0.07 2.7561 2.6409 2.6409
TBILL 06.27.12* |PIBL1211F137 |1M 6/27/2012 34| 0.09 2.4212 2.2750 2.2750
TBILL 07.04.12 |PIBL0312D074 |1M 7/4/2012 41 0.11 2.4137 2.2656 2.2653
TBILL 07.11.12 |PIBL1211G145 |2M 7/11/2012 48| 0.13 25.932503| 2.4500 3:27:31 PM| 2.2373 2.4063 2.2563 2.2556
TBILL 07.25.12 |PIBL1211G154 |2M 7/25/2012 62| 0.17 2.3914 2.2375 2.2363
TBILL 08.01.12 |PIBL0O312E091 |2M 8/1/2012 69| 0.19 28.920000| 2.0650 2:37:53 PM| 2.0608 2.3839 2.2281 2.2266
TBILL 08.08.12 |PIBL1211H162 |2M 8/8/2012 76| 0.21 2.3764 2.2188 2.2169
TBILL 08.22.12* |PIBL1211H171 |3M 8/22/2012 90| 0.25 2.3615 2.2000 2.1975
TBILL 09.05.12 |PIBL12111189 |4M 9/5/2012] 104| 0.28 2.3677 2.1900 2.1880
TBILL 09.19.12 |PIBL12111198 |4M 9/19/2012| 118| 0.32 2.3738 2.1800 2.1785
TBILL 10.17.12 |PIBL1211J213 |5M 10/17/2012] 146| 0.40 2.3861 2.1600 2.1595
TBILL 10.31.12* |PIBL1211K220 |6M 10/31/2012| 160 0.44 60.363000( 2.1500 2:24:01 PM| 2.1500 2.3923 2.1500 2.1500
TBILL 01.09.13 |PIBL1212A014 |8M 1/9/2013| 230| 0.63 2.6030 2.3911 2.3222
TBILL 02.06.13 |PIBL1212B031 |9M 2/6/2013] 258| 0.71 2.6873 2.4875 2.3911
TBILL 02.20.13 |PIBL1212B040 |9M 2/20/2013| 272| 0.75 2.7294 2.5357 2.4255
TBILL 03.06.13 |PIBL1212C058 |10M 3/6/2013] 286| 0.78 2.7716 2.5839 2.4600
TBILL 03.20.13 |PIBL1212C067 |10M 3/20/2013| 300| 0.82 2.8137 2.6321 2.4944
TBILL 04.17.13 |PIBL1212D084 |[11M 4/17/2013| 328| 0.90 2.8980 2.7286 2.5633
TBILL 05.02.13 |PIBL1212E092 [11M 5/2/2013] 343| 0.94 2.9432 2.7802 2.6002
TBILL 05.15.13* |PIBL1212E109 |1Y 5/15/2013| 356| 0.98 40.074061| 2.6850 3:57:56 PM| 2.6340 2.9823 2.8250 2.6322




