Interpolated Bills

March 08, 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 03.23.11 |PIBL1210C061 |<1M 3/23/2011| 14| 0.04 2.9640 | 2.8529 | 2.8531
TBILL 04.06.11 |PIBL1210D079 |1M 4/6/2011] 28| 0.08] 836.225700] 1.0000 2:50:17 PM| 1.0003 | 1.8482 | 1.6176 | 1.6179
TBILL 04.13.11* |PIBLO311A015 |1M 4/13/2011] 35| 0.10 1.2904 | 1.0000 | 1.0003
TBILL 04.20.11 |PIBL1210D088 |1M 4/20/2011] 42| 0.12] _ 0.293190] 1.1000 2:32:07 PM| 1.1000 | 1.2906 | 1.0051 | 1.0063
TBILL 05.04.11 |PIBL1210E096 |2M 5/4/2011| 56| 0.15 12911 | 1.0154 | 1.0183
TBILL 05.18.11 |PIBL1210E103 |2M 5/18/2011] 70| 0.19 12916 | 1.0256 | 1.0303
TBILL 05.25.11 |PIBL0O311B041 |2M 5/25/2011| 77| 0.21 12918 | 1.0308 | 1.0363
TBILL 06.01.11 |PIBLO610L090 |3M 6/1/2011| 84| 0.23 12921 | 1.0359 | 1.0423
TBILL 06.08.11* |PIBL0311C059 |3M 6/8/2011] 91| 0.25] 120.760000] 1.0410 9:09:54 AM| 1.0410 | 1.2923 | 1.0410 | 1.0483
TBILL 06.15.11 |PIBL1210F120 |3M 6/15/2011] 98] 0.27] 16.946000] 1.1000 3:03:56 PM| 1.1000 | 1.3411 | 1.0849 | 1.0896
TBILL 06.29.11 |PIBL1210F139 |4M 6/29/2011] 112| 0.31 14388 | 1.1726 | 1.1723
TBILL 07.13.11 |PIBL1210G147 |4M 7/13/2011] 126] 0.35 15364 | 1.2603 | 1.2550
TBILL 07.27.11 |PIBL1210G156 |5M 7/27/2011] 140] 0.38]  5.974000] 1.2500 3:03:.07 PM| 1.2500 | 1.6340 | 1.3480 | 1.3376
TBILL 08.10.11 |PIBL1210H164 |5M 8/10/2011] 154] 0.42] 150.898000] 1.4000 3:34:59 PM| 1.4155 | 1.7317 | 1.4357 | 1.4203
TBILL 08.24.11 |PIBL1210H173 |5M 8/24/2011| 168| 0.46]  63.000000] 1.5000 3:17:40 PM| 15000 | 1.8293 | 1.5234 | 1.5030
TBILL 09.07.11* |PIBL12101181 |6M 9/7/2011] 182] 0.50] 2321.703680] 1.5000 | 12:04:32 PM| 1.5857 | 1.9269 | 1.6111 | 1.5857
TBILL 09.21.11 |PIBL12101190 |7M 9/21/2011| 196| 0.54 2.0089 | 1.6802 | 1.6574
TBILL 10.05.11 |PIBL1210J206 |7M 10/5/2011] 210 0.58 20908 | 1.7493 | 1.7292
TBILL 10.19.11 |PIBL1210J215 |8M 10/19/2011| 224 0.61 0.522000| 2.8500 2:22:49 PM| 2.8500 | 2.1728 | 1.8185 | 1.8009
TBILL 11.02.11 |PIBL1210K222 |8M 11/2/2011| 238| 0.65 22547 | 1.8876 | 1.8727
TBILL 11.16.11 |PIBL1210K231 |9M 11/16/2011| 252| 0.69 23367 | 1.9567 | 1.0444
TBILL 11.29.11 |PIBL1210L249 |9M 11/29/2011] 265| 0.73 24128 | 2.0209 | 2.0110
TBILL 01.11.12 |PIBL1211A016 |10M 1/11/2012] 308| 0.84] 26.412000] 2.3500 | 11:06554 AM| 2.3500 | 2.6645 | 2.2332 | 2.2314
TBILL 02.08.12 |PIBL1211B033 |11M 2/8/2012| 336] 0.92 28284 | 2.3715 | 2.3749
TBILL 02.22.12 |PIBL1211B042 |1Y 2/22/2012] 350 0.96 29104 | 24406 | 2.4467
TBILL 03.07.12* |PIBL1211C050 |[1Y 3/7/2012| 364] 1.00] 356.888000] 2.4850 3:30:53 PM| 2.5184 | 2.9923 | 25097 | 2.5184




