Interpolated Bills

February 22, 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 03.02.11 |PIBLO310L140 |<1M 3/2/2011 7] 0.02 3.8019 | 3.7805 | 3.7585
TBILL 03.09.11 |PIBL1210C052 |<1M 3/9/2011] 14| 0.04] 15.045000] 1.4000 | 10:34:41 AM| 1.8753 | 3.5707 | 3.5044 | 3.4768
TBILL 03.23.11 |PIBL1210C061 |1M 3/23/2011| 28| 0.08]  2.010000] 1.7250 3:59:37 PM| 2.1168 | 3.1084 | 3.0122 | 2.9134
TBILL 04.06.11* |PIBL1210D079 |1M 4/6/2011| 42| 0.2 26462 | 25000 | 2.3500
TBILL 04.13.11 |PIBLO311A015 |2M 4/13/2011] 49| 0.13 26297 | 2.3685 | 2.2382
TBILL 04.20.11 |PIBL1210D088 |2M 4/20/2011] 56| 0.15] _ 1.969962] 2.0000 9:12:49 AM| 2.0000 | 2.6132 | 2.2371 | 2.1263
TBILL 05.04.11 |PIBL1210E096 |2M 5/4/2011] 70| 0.19] _ 0.839000] 1.5500 | 12:23:43 PM| 1.5500 | 2.5802 | 1.9741 | 1.9027
TBILL 05.18.11 |PIBL1210E103 |3M 5/18/2011] 84| 0.23 25473 | 1.7112 | 1.6790
TBILL 05.25.11* |PIBL0311B041 |3M 5/25/2011] 91| 0.25] 872.632900] 1.5000 3:24:45 PM| 15672 | 2.5308 | 1.5797 | 1.5672
TBILL 06.01.11 |PIBLO610L090 |3M 6/1/2011] 98| 0.27 25490 | 1.6601 | 1.6390
TBILL 06.15.11 |PIBL1210F120 |4M 6/15/2011] 112| 0.31 25854 | 1.8209 | 1.7825
TBILL 06.29.11 |PIBL1210F139 |4M 6/29/2011] 126| 0.35 26217 | 1.9818 | 1.9260
TBILL 07.13.11 |PIBL1210G147 |5M 7/13/2011| 140] 0.38] 11.298478| 1.8000 2:15:29 PM| 2.0220 | 2.6581 | 2.1426 | 2.0695
TBILL 07.27.11 |PIBL1210G156 |5M 7/27/2011]  154| 0.42 26945 | 2.3034 | 2.2130
TBILL 08.10.11 |PIBL1210H164 |5M 8/10/2011| 168| 0.46] 62.798291| 1.9000 22414 PM| 2.2066 | 2.7309 | 2.4642 | 2.3565
TBILL 08.24.11* |PIBL1210H173 |6M 8/24/2011] 182| 0.50] 30.447671] 2.2500 3:27:45 PM| 2.0960 | 2.7673 | 2.6250 | 2.5000
TBILL 09.07.11 |PIBL12101181 |7M 9/7/2011| 196| 0.54] 374.357200| 2.2500 2:21:02 PM| 2.3101 | 2.8362 | 2.6923 | 2.5673
TBILL 09.21.11 |PIBL12101190 |7M 9/21/2011] 210 0.58] _ 1.034000] 2.3000 2:58:51 PM| 2.3000 | 2.9052 | 2.7596 | 2.6346
TBILL 10.05.11 |PIBL1210J206 |8M 10/5/2011] 224] 0.61]  40.000000| 2.4500 9:10:04 AM| 24500 | 2.9741 | 2.8269 | 2.7019
TBILL 10.19.11 |PIBL1210J215 |8M 10/19/2011] 238] 0.65|  7.173000] 2.3500 | 11:24:49 AM| 2.3500 | 3.0430 | 2.8942 | 2.7692
TBILL 11.02.11 |PIBL1210K222 |9M 11/2/2011] 252] 0.69] 18.293500| 2.6500 2:16:10 PM| 2.7248 | 3.1120 | 2.9615 | 2.8365
TBILL 11.16.11 |PIBL1210K231 |9M 11/16/2011] 266] 0.73| 200.000000] 2.5000 9:10:08 AM| 2.5000 | 3.1809 | 3.0288 | 2.9038
TBILL 11.29.11 |PIBL1210L249 |9M 11/29/2011| 279] 0.76 3.2449 | 3.0913 | 2.9663
TBILL 01.11.12 |PIBL1211A016 [11M 1/11/2012| 322] 0.88] 22.561000] 3.0000 2:58:58 PM| 3.1108 | 3.4567 | 3.2981 | 3.1731
TBILL 02.08.12 |PIBL1211B033 |1Y 2/8/2012| 350| 0.96 35945 | 3.4327 | 3.3077
TBILL 02.22.12* |PIBL1211B042 |[1Y 2/22/2012| 364] 1.00] _ 9.573509] 3.0000 3:52:55 PM| 3.0000 | 3.6635 | 3.5000 | 3.3750




