Interpolated Bills
March 01, 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 03.09.11 |PIBL1210C052 |<1M 3/9/2011 7| 0.02] 3.182274] 1.7500 | 11:49:38 AM| 1.7497 | 3.6181 | 3.5826 | 3.5826
TBILL 03.23.11 |PIBL1210C061 |<1M 3/23/2011] 21| 0.06] _ 7.697000] 1.7500 2:31:46 PM| 14280 | 2.7271 | 2.6088 | 2.6088
TBILL 04.06.11* |PIBL1210D079 |1M 4/6/2011| 35| 0.10 1.8362 | 1.6350 | 1.6350
TBILL 04.13.11 |PIBLO311A015 |1M 4713/2011] 42| 0.12] _ 5.512000] 1.4000 2:54:16 PM| 1.4000 | 1.8350 | 1.6337 | 1.6111
TBILL 04.20.11 |PIBL1210D088 |2M 4/20/2011] 49| 0.13] 150.000000] 1.3750 | 10:41:36 AM| 1.3917 | 1.8338 | 1.6325 | 1.5871
TBILL 05.04.11 |PIBL1210E096 |2M 5/4/2011] 63| 0.17| _ 1.520000] 1.4500 31842 PM| 1.4500 | 1.8315 | 1.6300 | 1.5392
TBILL 05.18.11 |PIBL1210E103 |2M 5/18/2011| 77| 0.21 1.8292 | 16275 | 1.4913
TBILL 05.25.11 |PIBLO311B041 |3M 5/25/2011] 84| 0.23] _ 5.969000] 1.4750 35410 PM| 1.4750 | 1.8281 | 1.6262 | 1.4674
TBILL 06.01.11* |PIBLO610L090 |3M 6/1/2011] 91| 0.25] 351.869396| 1.4500 41118 PM| 1.4429 | 1.8269 | 1.6250 | 1.4434
TBILL 06.15.11 |PIBL1210F120 |4M 6/15/2011] 105 0.29 1.8995 | 1.6905 | 1.5349
TBILL 06.29.11 |PIBL1210F139 |4M 6/29/2011] 119] 0.33] 65912000 1.4850 | 12:14:15 PM| 1.7925 | 1.9720 | 1.7560 | 1.6263
TBILL 07.13.11 |PIBL1210G147 |5M 7/13/2011] 133| 0.36] 13.405500] 3.0000 3:10:15 PM| 3.1580 | 2.0445 | 1.8215 | 1.7178
TBILL 07.27.11 |PIBL1210G156 |5M 7/27/2011| 147| 0.40] 50.000000] 1.6250 | 11:06:08 AM| 1.6250 | 2.1170 | 1.8870 | 1.8092
TBILL 08.10.11 |PIBL1210H164 |5M 8/10/2011] 161| 0.44] 94548806 1.6750 | 10:30:40 AM| 1.7241 | 2.1896 | 1.9525 | 1.9007
TBILL 08.24.11 |PIBL1210H173 |6M 8/24/2011| 175| 0.48| 244.672579] 2.1250 | 10:41:30 AM| 2.1053 | 2.2621 | 2.0180 | 1.9921
TBILL 09.07.11* |PIBL12101181 |6M 9/7/2011] 189] 0.52] 11.000000] 1.6000 | 10:21:46 AM| 1.6000 | 2.3346 | 2.0835 | 2.0835
TBILL 09.21.11 |PIBL12101190 |7M 9/21/2011] 203] 0.56]  2.349000] 2.4750 | 10:00:00 AM| 2.4750 | 2.4067 | 2.1649 | 2.1641
TBILL 10.05.11 |PIBL1210J206 |7M 10/5/2011] 217] 0.59] 84.723000] 2.1750 9:4155 AM| 2.1750 | 2.4788 | 2.0463 | 2.0446
TBILL 10.19.11 |PIBL1210J215 |8M 10/19/2011| 231| 0.63 25510 | 2.3277 | 2.3252
TBILL 11.02.11 |PIBL1210K222 |8M 11/2/2011| 245| 0.67| 35.379000] 2.3750 | 10:02:39 AM| 2.3750 | 2.6231 | 2.4090 | 2.4057
TBILL 11.16.11 |PIBL1210K231 |9M 11/16/2011| 259 0.71 26952 | 24904 | 2.4862
TBILL 11.29.11 |PIBL1210L249 |9M 11/29/2011] 272| 0.75 27622 | 2.5660 | 2.5610
TBILL 01.11.12 |PIBL1211A016 |11M 1/11/2012] 315 0.86 2.9837 | 2.8159 | 2.8084
TBILL 02.08.12 |PIBL1211B033 |11M 2/8/2012| 343| 0.94 31279 | 2.9786 | 2.9695
TBILL 02.22.12* |PIBL1211B042 |1Y 2/22/2012] 357] 0.98]  4.850000] 2.5000 2:50:38 PM| 2.5000 | 3.2000 | 3.0600 | 3.0500




