Interpolated Bills
March 18, 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 2] 0.01 3.9476 | 3.9448 | 3.9448
TBILL 04.06.11 |PIBL1210D079 |<iM 4/6/2011] 16| 0.04] 206.000000] 1.7000 | 10:10:28 AM| 1.7000 | 3.2144 | 3.1715 | 3.1715
TBILL 04.13.11 |PIBLO311A015 |<1M 4/13/2011] 23| 0.06 28479 | 2.7849 | 2.7849
TBILL 04.20.11 |PIBL1210D088 |1M 4/20/2011] 30| 0.08 24813 | 2.3983 | 2.3983
TBILL 05.04.11* |PIBL1210E096 |1M 5/4/2011| 44| 0.12 17481 | 16250 | 1.6250
TBILL 05.18.11 |PIBL1210E103 |2M 5/18/2011] 58| 0.16 17019 | 1.5687 | 1.5687
TBILL 05.25.11 |PIBL0O311B041 |2M 5/25/2011] 65| 0.18 16788 | 1.5406 | 1.5406
TBILL 06.01.11 |PIBLO610L090 |2M 6/1/2011] 72| 0.20 16558 | 15125 | 15125
TBILL 06.08.11 |PIBL0311C059 |2M 6/8/2011| 79| 0.22 16327 | 1.4844 | 1.4844
TBILL 06.15.11 |PIBL1210F120 |3M 6/15/2011] 86| 0.24] _ 1.035000] 1.8500 3:02:13 PM| 1.8500 | 1.6096 | 1.4562 | 1.4562
TBILL 06.29.11* |PIBL1210F139 |3M 6/29/2011] 100] 0.27 15635 | 1.4000 | 1.4000
TBILL 07.13.11 |PIBL1210G147 |4M 7/13/2011] 114] 0.31] 121.943000] 2.0000 3:08:04 PM| 1.6957 | 1.6455 | 1.4833 | 1.4833
TBILL 07.27.11 |PIBL1210G156 |4M 7/27/2011| 128| 0.35 17276 | 15667 | 1.5667
TBILL 08.10.11 |PIBL1210H164 |5M 8/10/2011] 142| 0.39 1.8096 | 1.6500 | 1.6500
TBILL 08.24.11 |PIBL1210H173 |5M 8/24/2011| 156| 0.43 1.8917 | 1.7333 | 1.7333
TBILL 09.07.11 |PIBL12101181 |5M 9/7/2011] 170] 0.47|  2.346000] 1.2510 2:54:09 PM| 1.2510 | 1.9737 | 1.8167 | 1.8167
TBILL 09.21.11* |PIBL12101190 |6M 9/21/2011| 184] 0.50 2.0558 | 1.9000 | 1.9000
TBILL 10.05.11 |PIBL1210J206 |7M 10/5/2011| 198 0.54 21269 | 19708 | 1.9708
TBILL 10.19.11 |PIBL1210J215 |7M 10/19/2011| 212| 0.58]  7.627400] 2.0000 9:41:00 AM| 2.0000 | 2.1981 | 2.0417 | 2.0417
TBILL 11.02.11 |PIBL1210K222 |8M 11/2/2011| 226] 0.62 22692 | 2.1125 | 2.1125
TBILL 11.16.11 |PIBL1210K231 |8M 11/16/2011| 240| 0.66 23404 | 2.1833 | 2.1833
TBILL 11.29.11 |PIBL1210L249 |8M 11/29/2011] 253| 0.69 24065 | 2.2491 | 2.2491
TBILL 01.11.12 |PIBL1211A016 |10M 1/11/2012] 296] 0.81 8.000000] 2.4500 | 11:04:29 AM| 2.4500 | 2.6250 | 2.4667 | 2.4667
TBILL 02.08.12 |PIBL1211B033 |11M 2/8/2012| 324] 0.89 27673 | 2.6083 | 2.6083
TBILL 02.22.12 |PIBL1211B042 |11M 2/22/2012| 338| 0.93 2.8385 | 2.6792 | 2.6792
TBILL 03.07.12* |PIBL1211C050 |[1Y 3/7/2012] 352| 0.96] 12.401060] 2.4500 9:56:32 AM| 2.5230 | 2.9096 | 2.7500 | 2.7500




