Interpolated Bills

February 25, 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 2] 0.01 3.9426 | 3.9375 | 3.9375
TBILL 03.09.11 |PIBL1210C052 |<1M 3/9/2011 9| 0.02] 4072341] 3.2500 | 11:29:43 AM| 3.2500 | 3.5406 | 3.5000 | 3.5000
TBILL 03.23.11 |PIBL1210C061 |<1M 3/23/2011] 23| 0.06] 31.856259] 1.4000 | 10:56:55 AM| 1.5163 | 2.7366 | 2.6250 | 2.6250
TBILL 04.06.11* |PIBL1210D079 |1M 4/6/2011] 37| 0.10 1.9327 | 1.7500 | 1.7500
TBILL 04.13.11 |PIBLO311A015 |1M 4713/2011| 44| 0.12 1.9286 | 1.7475 | 1.7475
TBILL 04.20.11 |PIBL1210D088 |2M 4/20/2011] 51| 0.14] _ 0.800000] 2.0000 | 11:30:29 AM| 2.0000 | 1.9245 | 1.7450 | 1.7450
TBILL 05.04.11 |PIBL1210E096 |2M 5/4/2011| 65| 0.18 1.9163 | 1.7400 | 1.7400
TBILL 05.18.11 |PIBL1210E103 |2M 5/18/2011] 79| 0.22 1.9082 | 1.7350 | 1.7350
TBILL 05.25.11 |PIBL0O311B041 |3M 5/25/2011] 86| 0.24] _ 2.000000] 1.4000 2:58:14 PM| 1.4000 | 1.9041 | 1.7325 | 1.7325
TBILL 06.01.11* |PIBLO610L090 |3M 6/1/2011] 93] 0.25|  0.404000] 2.3000 3:53:36 PM| 2.3000 | 1.9000 | 1.7300 | 1.7300
TBILL 06.15.11 |PIBL1210F120 |4M 6/15/2011] 107| 0.29 1.9874 | 1.7917 | 1.7917
TBILL 06.29.11 |PIBL1210F139 |4M 6/29/2011] 121] 0.33]  30.030000] 1.4000 3:48:55 PM| 2.2021 | 2.0747 | 1.8533 | 1.8533
TBILL 07.13.11 |PIBL1210G147 |5M 7/13/2011| 135 0.37] _ 1.053000] 1.8000 | 11:12:37 AM| 1.8000 | 2.1621 | 1.9150 | 1.9150
TBILL 07.27.11 |PIBL1210G156 |5M 7/27/2011] _149] 0.41 22495 | 19766 | 1.9766
TBILL 08.10.11 |PIBL1210H164 |5M 8/10/2011| 163| 0.45] 17.846582] 1.9000 | 11:36:42 AM| 1.9122 | 2.3368 | 2.0383 | 2.0383
TBILL 08.24.11 |PIBL1210H173 |6M 8/24/2011] 177| 0.48] 290.000000] 2.2500 9:44:12 AM| 2.1638 | 2.4242 | 2.0999 | 2.0999
TBILL 09.07.11* |PIBL12101181 |6M 9/7/2011] 191| 0.52]  2.023000] 1.8500 | 10:25:09 AM| 1.8500 | 25115 | 2.1616 | 2.1616
TBILL 09.21.11 |PIBL12101190 |7M 9/21/2011] 205 0.56 25729 | 22398 | 2.2398
TBILL 10.05.11 |PIBL1210J206 |7M 10/5/2011] 219] 0.60 26343 | 2.3180 | 2.3180
TBILL 10.19.11 |PIBL1210J215 |8M 10/19/2011] 233| 0.64 26957 | 2.3962 | 2.3962
TBILL 11.02.11 |PIBL1210K222 |8M 11/2/2011] 247] 0.68]  0.517183] 2.5000 | 10:35:12 AM| 2.5000 | 2.7571 | 2.4744 | 2.4744
TBILL 11.16.11 |PIBL1210K231 |9M 11/16/2011] 261 0.72 28184 | 25526 | 25526
TBILL 11.29.11 |PIBL1210L249 |9M 11/29/2011| 274] 0.75 28754 | 2.6252 | 2.6252
TBILL 01.11.12 |PIBL1211A016 [11M 1/11/2012] 317| 0.87 3.0639 | 2.8654 | 2.8654
TBILL 02.08.12 |PIBL1211B033 |1Y 2/8/2012| 345| 0.95 3.1867 | 3.0218 | 3.0218
TBILL 02.22.12* |PIBL1211B042 |[1Y 2/22/2012| 359 0.98] _ 5.000000] 2.8150 2:42:52 PM| 2.8150 | 3.2481 | 3.1000 | 3.1000




