Interpolated Bills

February 23, 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 6| 0.02 3.7853 | 3.7656 | 3.7500
TBILL 03.09.11 |PIBL1210C052 |<1M 3/9/2011] 13| 0.04 3.4848 | 3.4375 | 3.4000
TBILL 03.23.11 |PIBL1210C061 |1M 3/23/2011] 27| 0.07|  1.779429] 2.2550 | 10:38:47 AM| 2.3758 | 2.8838 | 2.7813 | 2.7000
TBILL 04.06.11* |PIBL1210D079 |1M 4/6/2011] 41| 0.11| 24.339227] 1.7000 3112:32 PM| 1.3954 | 2.2827 | 2.1250 | 2.0000
TBILL 04.13.11 |PIBLO311A015 |2M 4/13/2011| 48] 0.13 22802 | 2.0441 | 1.9352
TBILL 04.20.11 |PIBL1210D088 |2M 4/20/2011] 55| 0.15] 258.580900] 2.7500 3:09:06 PM| 1.5260 | 2.2777 | 1.9632 | 1.8705
TBILL 05.04.11 |PIBL1210E096 |2M 5/4/2011| 69| 0.19 22728 | 1.8015 | 1.7410
TBILL 05.18.11 |PIBL1210E103 |3M 5/18/2011] 83| 0.23 22679 | 16397 | 16114
TBILL 05.25.11* |PIBL0311B041 |3M 5/25/2011] 90| 0.25] 586.851100] 1.5000 3:36:09 PM| 15476 | 2.2654 | 1.5588 | 1.5467
TBILL 06.01.11 |PIBLO610L090 |3M 6/1/2011] 97| 0.27|  6.184156] 1.3750 | 11:01:21 AM| 1.4637 | 2.2939 | 1.6168 | 1.6022
TBILL 06.15.11 |PIBL1210F120 |4M 6/15/2011] 111] 0.30 23510 | 1.7329 | 1.7133
TBILL 06.29.11 |PIBL1210F139 |4M 6/29/2011] 125 0.34]  1.503843| 2.7500 | 11:36:33 AM| 2.0009 | 2.4081 | 1.8489 | 1.8243
TBILL 07.13.11 |PIBL1210G147 |5M 7/3/2011| 139] 0.38] 47.036136] 1.6250 3:10:25 PM| 1.8212 | 2.4652 | 1.9649 | 1.9353
TBILL 07.27.11 |PIBL1210G156 |5M 7/27/2011] 153| 0.42] 81.067000] 1.6250 3:46:57 PM| 2.0644 | 25223 | 2.0809 | 2.0464
TBILL 08.10.11 |PIBL1210H164 |5M 8/10/2011| 167| 0.46] 18.360783| 2.2500 | 12:10:10 PM| 1.9080 | 2.5794 | 2.1970 | 2.1574
TBILL 08.24.11* |PIBL1210H173 |6M 8/24/2011] 181] 0.50] 593.509026] 1.7000 3:08:49 PM| 2.2685 | 2.6365 | 2.3130 | 2.2685
TBILL 09.07.11 |PIBL12101181 |7M 9/7/2011| 195| 0.53| 11.474517| 1.7500 | 11:41:43AM| 24710 | 2.6954 | 2.3657 | 2.3254
TBILL 09.21.11 |PIBL12101190 |7M 9/21/2011] 209 0.57] _ 9.501000] 2.0000 2:54:59 PM| 2.0000 | 2.7543 | 2.4184 | 2.3824
TBILL 10.05.11 |PIBL1210J206 |8M 10/5/2011] 223] 0.61 28132 | 24711 | 2.4393
TBILL 10.19.11 |PIBL1210J215 |8M 10/19/2011] 237| 0.65| 32.534000] 2.3500 2:51:00 PM| 2.3343 | 2.8720 | 25238 | 2.4963
TBILL 11.02.11 |PIBL1210K222 |9M 11/2/2011] 251 0.69] 230.613451| 2.5500 2:38:24 PM| 2.3988 | 2.9309 | 2.5765 | 2.5532
TBILL 11.16.11 |PIBL1210K231 |9M 11/16/2011] 265| 0.73 20898 | 2.6292 | 26101
TBILL 11.29.11 |PIBL1210L249 |9M 11/29/2011| 278| 0.76 3.0445 | 2.6781 | 2.6630
TBILL 01.11.12 |PIBL1211A016 [11M 1/11/2012] 321 0.88] 31.860646] 2.9000 3:43:16 PM| 3.0025 | 3.2253 | 2.8400 | 2.8379
TBILL 02.08.12 |PIBL1211B033 |1Y 2/8/2012| 349 0.96 3.3430 | 2.9453 | 2.9518
TBILL 02.22.12* |PIBL1211B042 |[1Y 2/22/2012| 363| 0.99] 311.712889] 2.9000 2:04:48 PM| 2.9966 | 3.4019 | 2.9980 | 3.0087




