Interpolated Bills

February 21, 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 1 4.0000 | 4.0000 | 4.0000
TBILL 03.02.11 |PIBLO310L140 |<iM 3/2/2011 8| 0.02 3.8638 | 3.8333 | 3.7708
TBILL 03.09.11 |PIBL1210C052 |<1M 3/9/2011] 15| 0.04 3.7276 | 3.6667 | 3.5417
TBILL 03.23.11 |PIBL1210C061 |1M 3/23/2011] 29| 0.08 3.4551 | 3.3333 | 3.0833
TBILL 04.06.11* |PIBL1210D079 |1M 4/6/2011| 43| 0.12 3.1827 | 3.0000 | 2.6250
TBILL 04.13.11 |PIBLO311A015 |2M 4/13/2011] 50| 0.14 3.1832 | 3.0000 | 2.6094
TBILL 04.20.11 |PIBL1210D088 |2M 4/20/2011] 57| 0.16] __ 0.400000] 2.0000 2:36:42 PM| 2.0000 | 3.1837 | 3.0000 | 2.5938
TBILL 05.04.11 |PIBL1210E096 |2M 5/4/2011] 71| 0.19 3.1846 | 3.0000 | 2.5625
TBILL 05.18.11 |PIBL1210E103 |3M 5/18/2011] 85| 0.23] 5610600 4.0000 2:17:22 PM| 4.0000 | 3.1856 | 3.0000 | 2.5313
TBILL 06.01.11* |PIBLO610L090 |3M 6/1/2011] 99| 0.27] _ 0.200000] 2.0000 3:31:00 PM| 2.0000 | 3.1865 | 3.0000 | 2.5000
TBILL 06.15.11 |PIBL1210F120 |4M 6/15/2011] 113| 0.31 3.1997 | 3.0167 | 2.4764
TBILL 06.29.11 |PIBL1210F139 |4M 6/29/2011] 127| 0.35 3.2128 | 3.0333 | 2.4529
TBILL 07.13.11 |PIBL1210G147 |5M 7/13/2011| 141] 0.39] 160.997039] 2.1250 4:13:36 PM| 2.1407 | 3.2260 | 3.0500 | 2.4293
TBILL 07.27.11 |PIBL1210G156 |5M 7/27/2011] 155 0.42 3.2391 | 3.0667 | 2.4058
TBILL 08.10.11 |PIBL1210H164 |5M 8/10/2011| 169] 0.46]  2.250000] 2.5000 2:53:07 PM| 2.5000 | 3.2522 | 3.0833 | 2.3822
TBILL 08.24.11* |PIBL1210H173 |6M 8/24/2011] 183| 0.50] 850.000000] 2.1250 3:36:38 PM| 2.3587 | 3.2654 | 3.1000 | 2.3587
TBILL 09.07.11 |PIBL12101181 |7M 9/7/2011| 197| 0.54]  9.533649] 2.3500 3:58:33 PM| 2.8116 | 3.3107 | 3.1437 | 2.4413
TBILL 09.21.11 |PIBL12101190 |7M 9/21/2011] 211] 0.58] 600.000000] 2.4000 4:05:33 PM| 2.3917 | 3.3561 | 3.1875 | 2.5239
TBILL 10.05.11 |PIBL1210J206 |8M 10/5/2011] 225 0.62] _ 70.000000| 2.5500 411:40 PM| 2.5500 | 3.4014 | 3.2312 | 2.6065
TBILL 10.19.11 |PIBL1210J215 |8M 10/19/2011] 239] 0.65 3.4468 | 3.2750 | 2.6891
TBILL 11.02.11 |PIBL1210K222 |9M 11/2/2011] 253| 0.69] 57.140000| 2.5500 41218 PM| 2.5500 | 3.4921 | 3.3187 | 2.7717
TBILL 11.16.11 |PIBL1210K231 |9M 11/16/2011] 267| 0.73 35375 | 3.3625 | 2.8543
TBILL 11.29.11 |PIBL1210L249 |9M 11/29/2011| 280| 0.77 3.5796 | 3.4031 | 2.9310
TBILL 01.11.12 |PIBL1211A016 [11M 1/11/2012| 323| 0.88 3.7189 | 35375 | 3.1848
TBILL 02.08.12* |PIBL1211B033 |1Y 2/8/2012| 351 0.96 3.8096 | 3.6250 | 3.3500




