Interpolated Bills

February 17, 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 5] 0.01 3.8983 | 3.8750 | 3.8750
TBILL 03.02.11 |PIBLO310L140 |<iM 3/2/2011] 12| 0.03 3.7204 | 3.6563 | 3.6563
TBILL 03.09.11 |PIBL1210C052 |<1M 3/9/2011| 19| 0.05 3.5424 | 3.4375 | 3.4375
TBILL 03.23.11* |PIBL1210C061 |1M 3/23/2011] 33| 0.09 3.1865 | 3.0000 | 3.0000
TBILL 04.06.11 |PIBL1210D079 |2M 4/6/2011| 47| 0.13 3.1846 | 3.0000 | 3.0000
TBILL 04.13.11 |PIBLO311A015 |2M 4713/2011] 54| 0.15 3.1837 | 3.0000 | 3.0000
TBILL 04.20.11 |PIBL1210D088 |2M 4/20/2011] 61| 0.17 3.1827 | 3.0000 | 3.0000
TBILL 05.04.11 |PIBL1210E096 |2M 5/4/2011] 75| 0.21 3.1808 | 3.0000 | 3.0000
TBILL 05.18.11* |PIBL1210E103 |3M 5/18/2011| 89| 0.24 3.1788 | 3.0000 | 3.0000
TBILL 06.01.11 |PIBLO610L090 |4M 6/1/2011] 103] 0.28]  3.192000] 2.2500 2:07:08 PM| 2.0402 | 3.2067 | 3.0333 | 3.0333
TBILL 06.15.11 |PIBL1210F120 |4M 6/15/2011] 117| 0.32 3.2346 | 3.0667 | 3.0667
TBILL 06.29.11 |PIBL1210F139 |5M 6/29/2011] 131| 0.36 3.2625 | 3.1000 | 3.1000
TBILL 07.13.11 |PIBL1210G147 |5M 7/13/2011| 145] 0.40] 90.177000] 2.4000 2:24:16 PM| 2.3501 | 3.2904 | 3.1333 | 3.1333
TBILL 07.27.11 |PIBL1210G156 |5M 7/27/2011| _159] 0.44 3.3183 | 3.1667 | 3.1667
TBILL 08.10.11* |PIBL1210H164 |6M 8/10/2011| 173] 0.47 3.3462 | 3.2000 | 3.2000
TBILL 08.24.11 |PIBL1210H173 |6M 8/24/2011] 187| 0.51] 17.065000] 2.5000 2:07:39 PM| 2.4645 | 3.3735 | 3.2231 | 3.2231
TBILL 09.07.11 |PIBL12101181 |7M 9/7/2011| 201| 0.55]  3.434000] 4.0000 3:03:00 PM| 4.0000 | 3.4009 | 3.2462 | 3.2462
TBILL 09.21.11 |PIBL12101190 |7M 9/21/2011] 215 0.59 3.4283 | 3.2692 | 3.2692
TBILL 10.05.11 |PIBL1210J206 |8M 10/5/2011] 229 0.63]  20.000000| 2.8500 9:48:36 AM| 2.8500 | 3.4556 | 3.2923 | 3.2923
TBILL 10.19.11 |PIBL1210J215 |8M 10/19/2011| 243| 0.67 3.4830 | 3.3154 | 3.3154
TBILL 11.02.11 |PIBL1210K222 |9M 11/2/2011] 257| 0.70] 273.000000| 2.5500 9:3558 AM| 2.5500 | 3.5104 | 3.3385 | 3.3385
TBILL 11.16.11 |PIBL1210K231 |9M 11/16/2011] 271| 0.74 35377 | 3.3615 | 3.3615
TBILL 11.29.11 |PIBL1210L249 |[10M | 11/29/2011| 284] 0.78] _ 1.000000] 3.2500 | 11:29:32 AM| 3.2500 | 3.5631 | 3.3830 | 3.3830
TBILL 01.11.12 |PIBL1211A016 [11M 1/11/2012] 327] 0.90]  0.275000] 3.2500 | 10:58:44 AM| 3.2500 | 3.6472 | 3.4538 | 3.4538
TBILL 02.08.12* |PIBL1211B033 |1Y 2/8/2012| 355| 0.97 3.7019 | 3.5000 | 3.5000




