Interpolated Bills
January 06, 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 5] 0.01 3.6397 | 3.5856 | 3.5856
TBILL 01.19.11 |PIBLO310J116 |<1M 1/19/2011] 12| 0.03 3.0091 | 2.8605 | 2.8605
TBILL 01.26.11 |PIBL1210A027 |<1M 1/26/2011] 19| 0.05 23785 | 2.1353 | 2.1353
TBILL 02.02.11 |PIBLO310K123 |1M 2/2/2011] 26| 0.07 17479 | 1.4102 | 1.4102
TBILL 02.09.11* |PIBL1210B035 |1M 2/9/2011] 33| 0.09] 2002.000000] 0.6500 | 10:59:19 AM| 0.6851 | 1.1173 | 0.6851 | 0.6851
TBILL 02.16.11 |PIBLO310K132 |1M 2/16/2011] 40| 0.11 11026 | 0.6994 | 0.6994
TBILL 02.23.11 |PIBL1210B044 |2M 2/23/2011| 47| 0.13 1.0880 | 0.7138 | 0.7138
TBILL 03.02.11 |PIBLO310L140 |2M 3/2/2011| 54| 0.15 1.0733 | 0.7282 | 0.7282
TBILL 03.09.11 |PIBL1210C052 |2M 3/9/2011] 61| 0.7 1.0587 | 0.7425 | 0.7425
TBILL 03.23.11 |PIBL1210C061 |2M 3/23/2011] 75| 0.21 1.035637| 1.0000 | 12:01:38 PM| 1.0000 | 1.0293 | 0.7713 | 0.7713
TBILL 04.06.11* |PIBL1210D079 |3M 4/6/2011] 89| 0.24]  3.008000] 05250 | 10:40:11 AM| 0.5250 | 1.0000 | 0.8000 | 0.8000
TBILL 04.20.11 |PIBL1210D088 |4M 4/20/2011] 103| 0.28] _ 3.459000] 0.5500 2:22:36 PM| 0.5884 | 1.0717 | 0.8857 | 0.8857
TBILL 05.04.11 |PIBL1210E096 |4M 5/4/2011| 117| 0.32 11434 | 09714 | 09714
TBILL 05.18.11 |PIBL1210E103 |5M 5/18/2011] 131| 0.36 12151 | 1.0571 | 1.0571
TBILL 06.01.11 |PIBLO610L090 |5M 6/1/2011| 145| 0.40 10868 | 1.1429 | 1.1429
TBILL 06.15.11 |PIBL1210F120 |5M 6/15/2011] 159| 0.44 1.3585 | 1.2286 | 1.2286
TBILL 06.29.11 |PIBL1210F139 |6M 6/29/2011] 173] 0.47]  0.311000] 0.8750 | 10:58:56 AM| 0.8750 | 1.4302 | 1.3143 | 1.3143
TBILL 07.13.11* |PIBL1210G147 |6M 7/3/2011] 187| 0.51 1.200000] 1.5000 | 11:14:20 AM| 1.5000 | 1.5019 | 1.4000 | 1.4000
TBILL 07.27.11 |PIBL1210G156 |7M 7/27/2011] 201| 0.55]  3.506374] 1.0000 3:58:58 PM| 1.0000 | 15788 | 1.4755 | 1.4755
TBILL 08.10.11 |PIBL1210H164 |7M 8/10/2011] 215] 0.59] 610.344500] 1.4000 | 10:54:07 AM| 1.3762 | 1.6557 | 1.5511 | 1.5511
TBILL 08.24.11 |PIBL1210H173 |8M 8/24/2011| 229 0.63 1.7326 | 1.6266 | 1.6266
TBILL 09.07.11 |PIBL12101181 |8M 9/7/2011| 243| 0.67| 320.907312] 2.0000 | 11:59:28 AM| 1.5949 | 1.8095 | 1.7022 | 1.7022
TBILL 09.21.11 |PIBL12101190 |9M 9/21/2011| 257| 0.70 1.8864 | 1.7777 | 1.7777
TBILL 10.05.11 |PIBL1210J206 |9M 10/5/2011] 271 0.74] 100.000000] 1.7000 9:43:42 AM| 1.7000 | 1.9633 | 1.8532 | 1.8532
TBILL 10.19.11 |PIBL1210J215 |[10M | 10/19/2011| 285] 0.78 2.0402 | 19288 | 1.9288
TBILL 11.02.11 |PIBL1210K222 [10M 11/2/2011] 299 0.82] 450.000000] 1.9500 4:02:15 PM| 1.9133 | 2.1171 | 2.0043 | 2.0043
TBILL 11.16.11 |PIBL1210K231 |[11M | 11/16/2011| 313] 0.86] 50.000000] 2.0000 | 10:15:19 AM| 2.0000 | 2.1940 | 2.0799 | 2.0799
TBILL 11.29.11* |PIBL1210L249 [1Y 11/29/2011] 326 0.89 22654 | 2.1500 | 2.1500




