Interpolated Bills

February 09, 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 6| 0.02 3.9562 | 3.9375 | 3.9375
TBILL 02.23.11 |PIBL1210B044 |<1M 2/23/2011] 13| 0.04] _ 8.912402] 2.2500 3:59:44 PM| 2.1183 | 3.8950 | 3.8500 | 3.8500
TBILL 03.02.11 |PIBLO310L140 |<1M 3/2/2011] 20| 0.05] 12.640130] 2.3000 3:18:37 PM| 2.2054 | 3.8337 | 3.7625 | 3.7625
TBILL 03.09.11 |PIBL1210C052 |1M 3/9/2011] 27| 0.07] _ 0.402000] 2.0000 9:20:46 AM| 2.0000 | 3.7725 | 3.6750 | 3.6750
TBILL 03.23.11* |PIBL1210C061 |1M 3/23/2011| 41| 0.11 3.6500 | 3.5000 | 3.5000
TBILL 04.06.11 |PIBL1210D079 |2M 4/6/2011] 55| 0.15] 40.571000] 2.4000 2:51:17 PM| 2.4004 | 3.6380 | 3.4750 | 3.4375
TBILL 04.13.11 |PIBLO311A015 |2M 4713/2011| 62| 0.17 3.6320 | 3.4625 | 3.4063
TBILL 04.20.11 |PIBL1210D088 |2M 4/20/2011] 69| 0.19]  5.648100] 2.1400 | 11:03:06 AM| 2.1400 | 3.6260 | 3.4500 | 3.3750
TBILL 05.04.11 |PIBL1210E096 |3M 5/4/2011] 83| 0.23] _ 0.500000] 2.2000 2:24:19 PM| 2.2000 | 3.6139 | 3.4250 | 3.3125
TBILL 05.18.11* |PIBL1210E103 |3M 5/18/2011] 97| 0.27] _ 6.258000] 2.5000 3:54:25 PM| 2.5000 | 3.6019 | 3.4000 | 3.2500
TBILL 06.01.11 |PIBLO610L090 |4M 6/1/2011] 111] 0.30] _ 1.552000] 2.0000 | 10:08:22 AM| 2.0000 | 3.6186 | 3.2599 | 3.1323
TBILL 06.15.11 |PIBL1210F120 |4M 6/15/2011] 125 0.34] 27.541790] 4.5000 3119:32 PM| 2.4498 | 3.6353 | 3.1199 | 3.0146
TBILL 06.29.11 |PIBL1210F139 |5M 6/29/2011] 139] 0.38] 38.285959| 2.5250 3:41:12 PM| 2.4795 | 3.6519 | 2.9798 | 2.8969
TBILL 07.13.11 |PIBL1210G147 |5M 7/13/2011] 153| 0.42| 73.866536] 2.3050 34533 PM| 2.2676 | 3.6686 | 2.8398 | 2.7792
TBILL 07.27.11 |PIBL1210G156 |5M 7/27/2011| 167| 0.46]  0.611000] 2.5000 2:54:08 PM| 2.5000 | 3.6853 | 2.6997 | 2.6615
TBILL 08.10.11* |PIBL1210H164 |6M 8/10/2011] 181] 0.50] 568.532189] 2.5750 2:49:59 PM| 2.5439 | 3.7019 | 25597 | 2.5439
TBILL 08.24.11 |PIBL1210H173 |7M 8/24/2011] 195| 053] 17.941000] 4.5000 3:18:39 PM| 2.7083 | 3.7590 | 2.6935 | 2.6655
TBILL 09.07.11 |PIBL12101181 |7M 9/7/2011] 209] 0.57|  6.259909] 3.0000 | 11:06:29 AM| 3.0000 | 3.8161 | 2.8274 | 2.7871
TBILL 09.21.11 |PIBL12101190 |8M 9/21/2011| 223| 0.61 3.8732 | 2.9613 | 2.9087
TBILL 10.05.11 |PIBL1210J206 |8M 10/5/2011| 237| 0.65 3.9303 | 3.0952 | 3.0304
TBILL 10.19.11 |PIBL1210J215 |9M 10/19/2011| 251 0.69 3.9874 | 3.2290 | 3.1520
TBILL 11.02.11 |PIBL1210K222 |9M 11/2/2011] 265| 0.73]  7.213622] 2.8250 356:58 PM| 2.8232 | 4.0445 | 3.3629 | 3.2736
TBILL 11.16.11 |PIBL1210K231 |9M 11/16/2011| 279] 0.76 41016 | 3.4968 | 3.3952
TBILL 11.29.11 |PIBL1210L249 |[1OM | 11/29/2011] 292] 0.80] 10.106000] 2.9750 | 10:56:54 AM| 2.9750 | 4.1546 | 3.6211 | 3.5082
TBILL 01.11.12 |PIBL1211A016 |11M 1/11/2012| 335 0.92] 32.636486] 3.2500 3:11:08 PM| 3.1756 | 4.3300 | 4.0323 | 3.8817
TBILL 02.08.12* |PIBL1211B033 |1Y 2/8/2012| 363| 0.99 44442 | 4.3000 | 4.1250




