Interpolated Bills

May 30, 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 6] 0.02 3.7608 3.7386 3.7386
TBILL 06.13.12 |PIBL1211F128 |<1M 6/13/2012 13| 0.04 3.4259 3.3727 3.3727
TBILL 06.20.12 |PIBL0312C066 |<1M 6/20/2012 20| 0.05 3.0910 3.0068 3.0068
TBILL 06.27.12 |PIBL1211F137 |1M 6/27/2012 27| 0.07 2.7561 2.6409 2.6409
TBILL 07.04.12* |PIBL0312D074 |1M 714/2012 34| 0.09 0.562000| 3.2500 11:25:10 AM| 3.2500 2.4212 2.2750 2.2750
TBILL 07.11.12 |PIBL1211G145 |1M 7/11/2012 411 0.11 1.000000{ 2.2000 10:07:12 AM| 2.2000 2.4158 2.2667 2.2680
TBILL 07.25.12 |PIBL1211G154 |2M 7/25/2012 55| 0.15 2.4051 2.2500 2.2540
TBILL 08.01.12 |PIBL0312E091 |2M 8/1/2012 62| 0.17 2.3998 2.2417 2.2470
TBILL 08.08.12 |PIBL1211H162 |2M 8/8/2012 69| 0.19 0.300000| 2.1350 11:19:21 AM| 2.1350 2.3944 2.2333 2.2400
TBILL 08.22.12 |PIBL1211H171 |3M 8/22/2012 83| 0.23 88.860092| 2.2000 3:08:12 PM| 2.2120 2.3838 2.2167 2.2260
TBILL 09.05.12* |PIBL12111189 |3M 9/5/2012 97| 0.27 2.3731 2.2000 2.2120
TBILL 09.19.12 |PIBL12111198 |4M 9/19/2012| 111] 0.30 2.3887 2.2175 2.2275
TBILL 10.17.12 |PIBL1211J213 |5M 10/17/2012| 139 0.38 2.4200 2.2525 2.2585
TBILL 10.31.12 |PIBL1211K220 |5M 10/31/2012| 153| 0.42 1.235000{ 2.2000 10:37:32 AM| 2.2000 2.4356 2.2700 2.2740
TBILL 11.28.12* |PIBL0612E012 |6M 11/28/2012| 181 0.50 2.4669 2.3050 2.3050
TBILL 01.09.13 |PIBL1212A014 |8M 1/9/2013| 223| 0.61 2.5478 2.3846 2.3731
TBILL 02.06.13 |PIBL1212B031 |9M 2/6/2013| 251 0.69 2.6017 2.4377 2.4185
TBILL 02.20.13 |PIBL1212B040 |9M 2/20/2013| 265| 0.73 0.500000| 2.2250 3:32:42 PM| 2.2250 2.6286 2.4642 2.4412
TBILL 03.06.13 |PIBL1212C058 |9M 3/6/2013] 279| 0.76 2.6556 2.4908 2.4638
TBILL 03.20.13 |PIBL1212C067 |10M 3/20/2013| 293| 0.80 2.6825 2.5173 2.4865
TBILL 04.17.13 |PIBL1212D084 |11M 4/17/2013| 321]| 0.88 2.7364 2.5704 2.5319
TBILL 05.02.13 |PIBL1212E092 [11M 5/2/2013| 336 0.92 2.7653 2.5988 2.5562
TBILL 05.15.13 |PIBL1212E109 |1Y 5/15/2013| 349| 0.96 2.7904 2.6235 2.5773
TBILL 05.29.13* |PIBL1212E118 |1Y 5/29/2013| 363| 0.99 2.8173 2.6500 2.6000




