Interpolated Bills
March 15, 2011

'“s:l':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 7] 0.02 3.6279 | 3.6003 | 3.6003
TBILL 04.06.11 |PIBL1210D079 |<iM 4/6/2011] 21| 0.06] _ 1.023000] 1.9500 | 11:43:30 AM| 1.9500 | 2.7597 | 2.6676 | 2.6676
TBILL 04.13.11 |PIBLO311A015 |1M 4/13/2011] 28| 0.08 23256 | 22013 | 2.2013
TBILL 04.20.11* |PIBL1210D088 |1M 4/20/2011] 35| 0.10 1.8915 | 1.7350 | 1.7350
TBILL 05.04.11 |PIBL1210E096 |2M 5/4/2011| 49| 0.13 1.8153 | 1.6513 | 1.6513
TBILL 05.18.11 |PIBL1210E103 |2M 5/18/2011] 63| 0.17 17390 | 1.5675 | 1.5675
TBILL 05.25.11 |PIBL0O311B041 |2M 5/25/2011] 70| 0.19 1.7009 | 1.5256 | 1.5256
TBILL 06.01.11 |PIBLO610L090 |2M 6/1/2011] 77| 0.21] 800.200000] 1.9000 3:20:44 PM| 1.7750 | 1.6628 | 1.4837 | 1.4837
TBILL 06.08.11 |PIBL0311C059 |3M 6/8/2011| 84| 0.23 1.6247 | 14419 | 1.4419
TBILL 06.15.11* |PIBL1210F120 |3M 6/15/2011] 91| 0.25 15865 | 1.4000 | 1.4000
TBILL 06.29.11 |PIBL1210F139 |4M 6/29/2011] 105 0.29 16569 | 14714 | 1.4714
TBILL 07.13.11 |PIBL1210G147 |4M 773/2011] 119] 0.33 17272 | 15429 | 1.5429
TBILL 07.27.11 |PIBL1210G156 |5M 7/27/2011| 133| 0.36 17975 | 16143 | 16143
TBILL 08.10.11 |PIBL1210H164 |5M 8/10/2011] 147| 0.40 1.8679 | 1.6857 | 1.6857
TBILL 08.24.11 |PIBL1210H173 |5M 8/24/2011| 161| 0.44 1.9382 | 1.7571 | 1.7571
TBILL 09.07.11 |PIBL12101181 |6M 9/7/2011| 175] 0.48 20085 | 1.8286 | 1.8286
TBILL 09.21.11* |PIBL12101190 |6M 9/21/2011| 189 0.52 2.0788 | 1.9000 | 1.9000
TBILL 10.05.11 |PIBL1210J206 |7M 10/5/2011] 203| 0.56 21545 | 1.9771 | 1.9771
TBILL 10.19.11 |PIBL1210J215 |7M 10/19/2011| 217] 0.59 22301 | 2.0542 | 2.0542
TBILL 11.02.11 |PIBL1210K222 |8M 11/2/2011] 231| 0.63 23058 | 2.1312 | 2.1312
TBILL 11.16.11 |PIBL1210K231 |8M 11/16/2011| 245| 0.67 23814 | 2.2083 | 2.2083
TBILL 11.29.11 |PIBL1210L249 |9M 11/29/2011] 258 0.71 24516 | 2.2799 | 2.2799
TBILL 01.11.12 |PIBL1211A016 |10M 1/11/2012] 301] 0.82 26840 | 25167 | 2.5167
TBILL 02.08.12 |PIBL1211B033 |11M 2/8/2012| 329] 0.90 28353 | 26708 | 2.6708
TBILL 02.22.12 |PIBL1211B042 |11M 2/22/2012| 343] 0.94 29100 | 2.7479 | 2.7479
TBILL 03.07.12* |PIBL1211C050 |[1Y 3/7/2012] 357| 0.98] 49.594000] 2.6250 2:00:24 PM| 2.6250 | 2.9865 | 2.8250 | 2.8250




