Interpolated Bills

February 08, 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 02.16.11 |PIBLO310K132 |<1M 2/16/2011 7] 0.02 3.9274 | 3.9085 | 3.7488
TBILL 02.23.11 |PIBL1210B044 |<1M 2/23/2011] 14| 0.04] 259552060 2.3750 | 12:28:45 PM| 2.4415 | 3.8427 | 3.8018 | 3.4558
TBILL 03.02.11 |PIBLO310L140 |<1M 3/2/2011| 21| 0.06] 82.143000] 2.4500 | 11:19:11 AM| 2.4951 | 3.7580 | 3.6951 | 3.1627
TBILL 03.09.11 |PIBL1210C052 |1M 3/9/2011] 28| 0.08] 428.457000] 2.0000 354:17 PM| 2.2543 | 3.6733 | 3.5884 | 2.8697
TBILL 03.23.11* |PIBL1210C061 |1M 3/23/2011| 42| 0.12| 58.057828| 2.5000 3:56:01 PM| 2.5002 | 3.5038 | 3.3750 | 2.2836
TBILL 04.06.11 |PIBL1210D079 |2M 4/6/2011] 56| 0.15| 236.597953| 2.4750 2:00:38 PM| 2.5155 | 3.5058 | 3.0940 | 2.2695
TBILL 04.13.11 |PIBLO311A015 |2M 4/13/2011] 63| 0.17] 325.206000] 2.5000 3:47:03 PM| 2.3835 | 3.5067 | 2.9535 | 2.2624
TBILL 04.20.11 |PIBL1210D088 |2M 4/20/2011] 70| 0.19] 580.906808] 2.5000 3:46:34 PM| 2.4234 | 35077 | 2.8131 | 2.2553
TBILL 05.04.11 |PIBL1210E096 |3M 5/4/2011| 84| 0.23| 166.448000] 2.5000 3:45:28 PM| 1.9893 | 3.5096 | 25321 | 2.2412
TBILL 05.18.11* |PIBL1210E103 |3M 5/18/2011] 98] 0.27| 525.576800] 1.9500 3:35:00 PM| 2.3023 | 35115 | 2.2511 | 2.2270
TBILL 06.01.11 |PIBLO610L090 |4M 6/1/2011] 112| 0.31] 405.220000] 2.5000 3:30:25 PM| 2.5000 | 3.5174 | 2.3482 | 2.3393
TBILL 06.15.11 |PIBL1210F120 |4M 6/15/2011] 126] 0.35] 47.747000] 2.6250 31742 PM| 25177 | 35232 | 2.4452 | 2.4516
TBILL 06.29.11 |PIBL1210F139 |5M 6/29/2011| 140] 0.38]  7.055527| 4.0000 | 12:2555 PM| 4.6278 | 3.5200 | 2.5423 | 2.5638
TBILL 07.13.11 |PIBL1210G147 |5M 7/13/2011] 154] 0.42| 1977.000000] 2.6250 | 10:50:19 AM| 2.8086 | 3.5349 | 2.6393 | 2.6761
TBILL 07.27.11 |PIBL1210G156 |5M 7/27/2011| 168| 0.46] 27.000000] 2.6250 | 10:52:14 AM| 2.6250 | 3.5407 | 2.7364 | 2.7884
TBILL 08.10.11* |PIBL1210H164 |6M 8/10/2011] 182| 0.50] 865.434903| 2.9500 3:55:35 PM| 2.9007 | 3.5465 | 2.8334 | 2.9007
TBILL 08.24.11 |PIBL1210H173 |7M 8/24/2011| 196] 0.54] 10.617381| 2.6001 3:30:57 PM| 2.6592 | 3.5940 | 2.9231 | 2.9852
TBILL 09.07.11 |PIBL12101181 |7M 9/7/2011] 210] 0.58| 333.333321] 2.8100 3:57:42 PM| 3.0483 | 3.6414 | 3.0129 | 3.0698
TBILL 09.21.11 |PIBL12101190 |8M 9/21/2011| 224] 0.61] 722.000000] 3.0500 3:55:21 PM| 3.0961 | 3.6889 | 3.1026 | 3.1544
TBILL 10.05.11 |PIBL1210J206 |8M 10/5/2011] 238] 0.65]  0.131522] 2.8000 2:33:20 PM| 2.8000 | 3.7364 | 3.1924 | 3.2389
TBILL 10.19.11 |PIBL1210J215 |9M 10/19/2011] 252| 0.69] 55.350000] 2.9000 | 11:4355AM| 3.0491 | 3.7838 | 3.2821 | 3.3235
TBILL 11.02.11 |PIBL1210K222 |9M 11/2/2011] 266] 0.73]  60.169630] 3.0000 2:47:08 PM| 3.0831 | 3.8313 | 3.3718 | 3.4081
TBILL 11.16.11 |PIBL1210K231 |9M 11/16/2011| 280| 0.77 3.8787 | 3.4616 | 3.4926
TBILL 11.29.11 |PIBL1210L249 [1OM | 11/29/2011] 293| 0.80] 24.549600] 3.1750 | 11:08:00 AM| 3.1568 | 3.9228 | 3.5449 | 3.5711
TBILL 01.11.12 |PIBL1211A016 |11M 1/11/2012| 336] 0.92] 34.580108| 3.2500 2:48:26 PM| 3.2469 | 4.0686 | 3.8205 | 3.8309
TBILL 02.08.12* |PIBL1211B033 |1Y 2/8/2012| 364] 1.00 41635 | 4.0000 | 4.0000




