Interpolated Bills

February 14, 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 1 4.0000 | 4.0000 | 4.0000
TBILL 02.23.11 |PIBL1210B044 |<1M 2/23/2011 8] 0.02] 26.731000] 2.4500 9:58:49 AM| 2.4500 | 3.9108 | 3.8750 | 3.8750
TBILL 03.02.11 |PIBLO310L140 |<1M 3/2/2011] 15| 0.04]  5505000] 2.4500 | 10:15:32 AM| 2.4500 | 3.8215 | 3.7500 | 3.7500
TBILL 03.09.11 |PIBL1210C052 |<1M 3/9/2011| 22| 0.06 3.7323 | 3.6250 | 3.6250
TBILL 03.23.11* |PIBL1210C061 |1M 3/23/2011] 36| 0.10 3.5538 | 3.3750 | 3.3750
TBILL 04.06.11 |PIBL1210D079 |2M 4/6/2011] 50| 0.14]  0.050109] 2.3000 | 10:09:35 AM| 2.3000 | 3.5538 | 3.3750 | 3.3750
TBILL 04.13.11 |PIBLO311A015 |2M 4/13/2011] 57| 0.16 3.5538 | 3.3750 | 3.3750
TBILL 04.20.11 |PIBL1210D088 |2M 4/20/2011] 64| 0.18 35538 | 3.3750 | 3.3750
TBILL 05.04.11 |PIBL1210E096 |2M 5/4/2011| 78| 0.21 3.5538 | 3.3750 | 3.3750
TBILL 05.18.11* |PIBL1210E103 |3M 5/18/2011] 92| 0.25 35538 | 3.3750 | 3.3750
TBILL 06.01.11 |PIBLO610L090 |4M 6/1/2011| 106] 0.29 3.5577 | 3.3792 | 3.3792
TBILL 06.15.11 |PIBL1210F120 |4M 6/15/2011] 120 0.33] _ 5.000000] 3.0000 3:49:41 PM| 3.0000 | 35615 | 3.3833 | 3.3833
TBILL 06.29.11 |PIBL1210F139 |5M 6/29/2011] 134] 0.37] _ 1.500000] 3.0000 3:55:02 PM| 3.0000 | 3.5654 | 3.3875 | 3.3875
TBILL 07.13.11 |PIBL1210G147 |5M 773/2011] 148| 0.41 35692 | 3.3917 | 3.3917
TBILL 07.27.11 |PIBL1210G156 |5M 7/27/2011| 162| 0.44 35731 | 3.3958 | 3.3958
TBILL 08.10.11* |PIBL1210H164 |6M 8/10/2011] 176] 0.48]  1.500000] 2.4000 | 11:05:32 AM| 2.4000 | 3.5769 | 3.4000 | 3.4000
TBILL 08.24.11 |PIBL1210H173 |6M 8/24/2011] 190 0.52 3.6413 | 3.4654 | 3.4654
TBILL 09.07.11 |PIBL12101181 |7M 9/7/2011] 204] 0.56] 353.036500] 2.6500 | 11:31:24 AM| 3.2948 | 3.7056 | 3.5308 | 3.5308
TBILL 09.21.11 |PIBL12101190 |7M 9/21/2011| 218| 0.60 3.7700 | 3.5962 | 3.5962
TBILL 10.05.11 |PIBL1210J206 |8M 10/5/2011] 232| 0.64]  0.476000] 2.5000 | 10:30:28 AM| 3.7163 | 3.8343 | 3.6615 | 3.6615
TBILL 10.19.11 |PIBL1210J215 |8M 10/19/2011| 246| 0.67] _ 0.113000] 2.8750 3:58:26 PM| 2.8750 | 3.8987 | 3.7269 | 3.7269
TBILL 11.02.11 |PIBL1210K222 |9M 11/2/2011] 260] 0.71 4.000000] 3.0000 2:58:24 PM| 2.8498 | 3.9630 | 3.7923 | 3.7923
TBILL 11.16.11 |PIBL1210K231 |9M 11/16/2011| 274] 0.75 4.0274 | 3.8577 | 3.8577
TBILL 11.29.11 |PIBL1210L249 |[1OM | 11/29/2011| 287| 0.79 40871 | 39184 | 3.0184
TBILL 01.11.12 |PIBL1211A016 |11M 1/11/2012] 330] 0.90 42848 | 41192 | 41192
TBILL 02.08.12* |PIBL1211B033 |1Y 2/8/2012| 358| 0.98 44135 | 4.2500 | 4.2500




