Interpolated Bills

February 01, 2011

'”Silr;;“ee”t ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield | Traded Time | W.Ave | PDSI-F | PDSI-R1 | PDSI-R2
TBILL 02.09.11 |PIBL1210B035 |<1M 2092011 7| 0.02 3.8024 | 3.8588 | 3.8588
TBILL 02.16.11 |PIBLO310K132 |<IM 2/16/2011| 14| 0.04 3.7669 | 3.6941 | 3.6941
TBILL 02.23.11 |PIBL1210B044 |<1M 2/23/2011] 21| 0.06] _ 4.997000] 3.0000 2:52.24 PM| 3.0000 | 3.6414 | 3.5294 | 3.5294
TBILL 03.02.11 |PIBLO310L140 |1M 3/2/2011] 28| 0.08] 16.128000] 2.5000 | 11:42:29 AM| 2.5360 | 3.5150 | 3.3647 | 3.3647
TBILL 03.09.11* |PIBL1210C052 |1M 3/972011] 35| 0.10]  5.104000] 2.0000 | 10:26:05AM| 2.0000 | 3.3904 | 3.2000 | 3.2000
TBILL 03.23.11 |PIBL1210C061 |2M 3/23/2011] 49| 0.13|  1.181057| 2.5000 2:28:39 PM| 2.5000 | 3.3923 | 3.2000 | 3.2000
TBILL 04.06.11 |PIBL1210D079 |2M 4/6/2011] 63| 0.17|  6.082647] 2.5000 2:4957 PM| 2.5000 | 3.3942 | 3.2000 | 3.2000
TBILL 04.13.11 |PIBLO311A015 [2M 4/13/2011] 70| 0.19] 12.959000] 2.5000 3:32:16 PM| 2.5000 | 3.3952 | 3.2000 | 3.2000
TBILL 04.20.11 |PIBL1210D088 |2M 4/20/2011] 77| 0.21] 38.551000] 2.7500 | 11.31:26 AM| 2.7605 | 3.3962 | 3.2000 | 3.2000
TBILL 05.04.11* |PIBL1210E096 |3M 5/472011] 91| 0.25|  1.054785] 2.5010 3:.01.53 PM| 2.5010 | 3.3981 | 3.2000 | 3.2000
TBILL 05.18.11 |PIBL1210E103 |4M 5/18/2011] 105 0.29 3.4000 | 3.2000 | 3.2518
TBILL 06.01.11 |PIBLO610L090 |4M 6/1/2011] 119] 0.33] _ 0.250000] 1.3000 9:52:49 AM| 1.3000 | 3.4019 | 3.2000 | 3.3035
TBILL 06.15.11 |PIBL1210F120 |5M 6/15/2011] 133] 0.36] 70.844200] 3.2000 3:58:18 PM| 3.3448 | 3.4038 | 3.2000 | 3.3553
TBILL 06.29.11 |PIBL1210F139 |5M 6/29/2011| 147| 0.40 3.4058 | 3.2000 | 3.4071
TBILL 07.13.11 |PIBL1210G147 |5M 7/132011] 161] 0.44 3.4077 | 3.2000 | 3.4588
TBILL 07.27.11* |PIBL1210G156 |6M 712772011 175| 0.48]  1.379000] 4.2500 | 10:12:35AM| 4.2500 | 3.4096 | 3.2000 | 3.5106
TBILL 08.10.11 |PIBL1210H164 |6M 8/10/2011] 189] 0.52] 100.000000] 3.5000 4:02:39 PM| 3.5000 | 3.4556 | 3.2458 | 3.5305
TBILL 08.24.11 |PIBL1210H173 |[7M 8/24/2011] 203| 0.56 35016 | 3.2917 | 3.5505
TBILL 09.07.11 |PIBL12101181 |7M 9/772011] 217| 059 3.5476 | 3.3375 | 35704
TBILL 09.21.11 |PIBL12101190 |8M 9/21/2011] 231] 0.63 3.5936 | 3.3833 | 3.5004
TBILL 10.05.11 |PIBL1210J206 |8M 10/5/2011] 245] 0.67] 13.261000] 4.3750 | 10:12:46 AM| 4.3750 | 3.6396 | 3.4292 | 3.6103
TBILL 10.19.11 |PIBL1210J215 |9M 10/19/2011] 259] 0.71 3.6856 | 3.4750 | 3.6303
TBILL 11.02.11 |PIBL1210K222 |9M 11/2/2011] 273| 0.75] _ 4.909000] 4.4000 | 10:1529 AM| 4.4000 | 3.7316 | 3.5208 | 3.6502
TBILL 11.16.11 |PIBL1210K231 |[10M | 11/16/2011] 287| 0.79 3.7776 | 3.5667 | 3.6702
TBILL 11.29.11 |PIBL1210L249 |10M | 11/29/2011| 300] 0.82 3.8203 | 3.6092 | 3.6887
TBILL 01.11.12* |PIBL1211A016 |1Y 1/11/2012] 343| 0.94 3.9615 | 3.7500 | 3.7500
TBILL 01.11.12* |PIBL1211A016 |1Y 1/11/2012] 344] 0.94 41981 | 4.0000 | 3.7500




