Interpolated Bills
January 05, 2011

'“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 01.12.11 |PIBL1210A018 |<1M 1/12/2011 6] 0.02] 1578.909000] 0.4750 9:4723 AM| 0.4996 | 3.5653 | 3.5492 | 3.5492
TBILL 01.19.11 |PIBLO310J116 |<iM 1/19/2011] 13| 0.04] _ 6.056000] 0.4500 8:45:00 AM| 0.4500 | 2.9566 | 2.9182 | 2.9182
TBILL 01.26.11 |PIBL1210A027 |<1M 1/26/2011] 20| 0.05 23480 | 2.2871 | 2.2871
TBILL 02.02.11 |PIBLO310K123 |1M 2/2/2011] 27| 0.07 1.7394 | 1.6561 | 1.6561
TBILL 02.09.11* |PIBL1210B035 |1M 2/9/2011| 34| 0.09 1.1308 | 1.0250 | 1.0250
TBILL 02.16.11 |PIBLO310K132 |1M 2/16/2011] 41| 0.11 1.1304 | 1.0200 | 1.0200
TBILL 02.23.11 |PIBL1210B044 |2M 2/23/2011| 48] 0.13] 1600.078000] 0.7500 | 11:07:56 AM| 0.6675 | 1.1300 | 1.0150 | 1.0150
TBILL 03.02.11 |PIBLO310L140 |2M 3/2/2011] 55| 0.15] _ 5.000000] 1.2500 2:25:03 PM| 1.2500 | 1.1296 | 1.0100 | 1.0100
TBILL 03.09.11 |PIBL1210C052 |2M 3/9/2011] 62| 0.17| 12.277000] 0.5500 | 10:06:46 AM| 0.5500 | 1.1292 | 1.0050 | 1.0050
TBILL 03.23.11 |PIBL1210C061 |2M 3/23/2011] 76| 0.21 11285 | 0.9950 | 0.9950
TBILL 04.06.11* |PIBL1210D079 |3M 4/6/2011] 90| 0.25] _ 7.000000] 0.5250 3:43:26 PM| 0.8535 | 1.1277 | 0.9850 | 0.9850
TBILL 04.20.11 |PIBL1210D088 |4M 4/20/2011] 104] 0.28]  1.549171] 0.7500 | 11:16:00 AM| 0.7500 | 1.1823 | 1.0443 | 1.0443
TBILL 05.04.11 |PIBL1210E096 |4M 5/4/2011| 118| 0.32] 20.231264] 0.7500 3:54:23 PM| 0.7025 | 1.2368 | 1.1036 | 1.1036
TBILL 05.18.11 |PIBL1210E103 |5M 5/18/2011] 132| 0.36 12914 | 1.1629 | 1.1629
TBILL 06.01.11 |PIBLO610L090 |5M 6/1/2011| 146| 0.40] 10.742000] 1.0000 | 11:13:36 AM| 1.4206 | 1.3459 | 1.2221 | 1.2221
TBILL 06.15.11 |PIBL1210F120 |5M 6/15/2011] 160 0.44] _ 2.029000] 1.0000 314:11 PM| 1.2535 | 14005 | 1.2814 | 1.2814
TBILL 06.29.11 |PIBL1210F139 |6M 6/29/2011| 174] 048]  2.176316] 1.4000 3:35:12 PM| 1.3675 | 1.4551 | 1.3407 | 1.3407
TBILL 07.13.11* |PIBL1210G147 |6M 7/13/2011] 188] 0.52] _ 2.000000] 1.4000 3:35:29 PM| 1.4000 | 1.5096 | 1.4000 | 1.4000
TBILL 07.27.11 |PIBL1210G156 |7M 7/27/2011] 202| 0.55 15828 | 14755 | 1.4755
TBILL 08.10.11 |PIBL1210H164 |7M 8/10/2011] 216] 0.59] 289.557000] 1.5000 3:35:01 PM| 1.4831 | 1.6560 | 15511 | 1.5511
TBILL 08.24.11 |PIBL1210H173 |8M 8/24/2011] 230] 0.63]  1.378200] 1.5000 | 11:30:39 AM| 1.5000 | 1.7293 | 1.6266 | 1.6266
TBILL 09.07.11 |PIBL12101181 |8M 9/7/2011| 244| 0.67 1.8025 | 1.7022 | 1.7022
TBILL 09.21.11 |PIBL12101190 |9M 9/21/2011| 258| 0.71 1.8757 | 1.7777 | 1.7777
TBILL 10.05.11 |PIBL1210J206 |9M 10/5/2011| 272| 0.75 10489 | 1.8532 | 1.8532
TBILL 10.19.11 |PIBL1210J215 |[10M | 10/19/2011] 286| 0.78] _ 4.074000] 1.8000 3:06:47 PM| 1.8000 | 2.0221 | 1.9288 | 1.9288
TBILL 11.02.11 |PIBL1210K222 [10M 11/2/2011] 300] 0.82] 95.893120| 2.0000 | 11:16:30 AM| 2.0000 | 2.0953 | 2.0043 | 2.0043
TBILL 11.16.11 |PIBL1210K231 |[11M | 11/16/2011| 314] 0.86 21686 | 2.0799 | 2.0799
TBILL 11.29.11* |PIBL1210L249 [1Y 11/29/2011] 327| 0.90 22365 | 2.1500 | 2.1500




