Interpolated Bills

February 15, 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 02.23.11 |PIBL1210B044 |<1M 2/23/2011 7] 0.02 3.8972 | 3.8676 | 3.8676
TBILL 03.02.11 |PIBLO310L140 |<iM 3/2/2011] 14| 0.04]  3.216000] 2.4500 2:50:43 PM| 2.4500 | 3.7772 | 3.7132 | 3.7132
TBILL 03.09.11 |PIBL1210C052 |<1M 3/9/2011| 21| 0.06 3.6572 | 3.5588 | 3.5588
TBILL 03.23.11* |PIBL1210C061 |1M 3/23/2011] 35| 0.10]  2.792499] 3.4000 | 11:58:23 AM| 3.3448 | 3.4173 | 3.2500 | 3.2500
TBILL 04.06.11 |PIBL1210D079 |2M 4/6/2011| 49| 0.13 3.4183 | 3.2500 | 3.2125
TBILL 04.13.11 |PIBLO311A015 |2M 4/13/2011] 56| 0.15 3.4188 | 3.2500 | 3.1937
TBILL 04.20.11 |PIBL1210D088 |2M 4/20/2011| 63| 0.17 3.4192 | 3.2500 | 3.1750
TBILL 05.04.11 |PIBL1210E096 |2M 5/4/2011] 77| 0.21 3.4202 | 3.2500 | 3.1375
TBILL 05.18.11* |PIBL1210E103 |3M 5/18/2011] 91| 0.25 3.4212 | 3.2500 | 3.1000
TBILL 06.01.11 |PIBLO610L090 |4M 6/1/2011] 105] 0.29 3.4391 | 3.2708 | 3.1250
TBILL 06.15.11 |PIBL1210F120 |4M 6/15/2011] 119 0.33 3.4571 | 3.2917 | 3.1500
TBILL 06.29.11 |PIBL1210F139 |5M 6/29/2011] 133| 0.36 3.4750 | 3.3125 | 3.1750
TBILL 07.13.11 |PIBL1210G147 |5M 7/13/2011| 147| 0.40] 14.216600] 3.0000 9:49:02 AM| 3.0000 | 3.4929 | 3.3333 | 3.2000
TBILL 07.27.11 |PIBL1210G156 |5M 7/27/2011| _161| 0.44 35109 | 3.3542 | 3.2250
TBILL 08.10.11* |PIBL1210H164 |6M 8/10/2011| 175| 0.48] _ 7.500000] 2.5000 2:07:27 PM| 2.5000 | 3.5288 | 3.3750 | 3.2500
TBILL 08.24.11 |PIBL1210H173 |6M 8/24/2011] 189 0.52| _ 6.208000] 2.5000 2:07:41 PM| 25000 | 3.5692 | 3.4135 | 3.2981
TBILL 09.07.11 |PIBL12101181 |7M 9/7/2011| 203| 0.56] 904.982000] 2.5500 2:49:32 PM| 2.7968 | 3.6096 | 3.4519 | 3.3462
TBILL 09.21.11 |PIBL12101190 |7M 9/21/2011] 217| 0.59] 221.150000] 2.6000 3117:15 PM| 2.6382 | 3.6500 | 3.4904 | 3.3942
TBILL 10.05.11 |PIBL1210J206 |8M 10/5/2011] 231] 0.63 3.6004 | 35288 | 3.4423
TBILL 10.19.11 |PIBL1210J215 |8M 10/19/2011| 245| 0.67 3.7308 | 35673 | 3.4904
TBILL 11.02.11 |PIBL1210K222 |9M 11/2/2011]  259] 0.71 3.7712 | 3.6058 | 3.5385
TBILL 11.16.11 |PIBL1210K231 |9M 11/16/2011] 273| 0.75 3.8115 | 3.6442 | 3.5865
TBILL 11.29.11 |PIBL1210L249 |[10M | 11/29/2011| 286] 0.78 3.8490 | 3.6799 | 3.6312
TBILL 01.11.12 |PIBL1211A016 [11M 1/11/2012] 329] 0.90] 105.201801] 3.0000 2:56:31 PM| 3.1867 | 3.9731 | 3.7981 | 3.7788
TBILL 02.08.12* |PIBL1211B033 |1Y 2/8/2012| 357| 0.98 40538 | 3.8750 | 3.8750




