Interpolated Bills
March 24, 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 04.06.11 |PIBL1210D079 |<1M 4/6/2011| 12| 0.03 3.2927 | 3.2568 | 3.2526
TBILL 04.13.11 |PIBLO311A015 |<1M 4/13/2011] 19| 0.05 28426 | 2.7838 | 2.7769
TBILL 04.20.11 |PIBL1210D088 |1M 4/20/2011] 26| 0.07] _ 2.001000] 1.0000 | 11:46:20 AM| 1.0000 | 2.3925 | 2.3109 | 2.3013
TBILL 05.04.11* |PIBL1210E096 |1M 5/4/2011] 40| 0.11 1.4923 | 1.3650 | 1.3500
TBILL 05.18.11 |PIBL1210E103 |2M 5/18/2011] 54| 0.15 14941 | 1.2509 | 1.2404
TBILL 05.25.11 |PIBLO311B041 |2M 5/25/2011] 61| 0.17 1.4949 | 1.1939 | 1.1856
TBILL 06.01.11 |PIBLO610L090 |2M 6/1/2011] 68| 0.19]  1.012600] 3.8500 | 11:40:33 AM| 3.8500 | 1.4958 | 1.1369 | 1.1308
TBILL 06.08.11 |PIBL0O311C059 |2M 6/8/2011] 75| 0.21 1.4967 | 1.0799 | 1.0760
TBILL 06.15.11 |PIBL1210F120 |3M 6/15/2011] 82| 0.22 14976 | 1.0228 | 1.0212
TBILL 06.22.11* |PIBL0O311C068 |3M 6/22/2011] 89| 0.24] 117.827876] 1.0000 2:29:49 PM| 0.9664 | 14985 | 0.9658 | 0.9664
TBILL 06.29.11 |PIBL1210F139 |3M 6/29/2011] 96| 0.26 15125 | 1.0069 | 1.0055
TBILL 07.13.11 |PIBL1210G147 |4M 7/3/2011] 110 0.30 15405 | 1.0891 | 1.0838
TBILL 07.27.11 |PIBL1210G156 |4M 7/27/2011| 124] 0.34 15686 | 1.1713 | 1.1620
TBILL 08.10.11 |PIBL1210H164 |5M 8/10/2011] 138] 0.38] _ 2.000000] 1.1000 | 11:26:57 AM| 1.1000 | 1.5966 | 1.2535 | 1.2403
TBILL 08.24.11 |PIBL1210H173 |5M 8/24/2011| 152| 0.42 16247 | 1.3356 | 1.3185
TBILL 09.07.11 |PIBL12101181 |5M 9/7/2011| 166] 0.45| 429.000000] 1.4750 2:50:52 PM| 1.4750 | 1.6527 | 1.4178 | 1.3968
TBILL 09.21.11* |PIBL12101190 |6M 9/21/2011| 180] 0.49 1.6808 | 1.5000 | 1.4750
TBILL 10.05.11 |PIBL1210J206 |7M 10/5/2011] 194] 0.53 17786 | 1.6000 | 1.5742
TBILL 10.19.11 |PIBL1210J215 |7M 10/19/2011| 208| 0.57 1.8763 | 1.7000 | 1.6735
TBILL 11.02.11 |PIBL1210K222 |8M 11/2/2011| 222| 0.61 19741 | 1.8000 | 1.7727
TBILL 11.16.11 |PIBL1210K231 |8M 11/16/2011| 236| 0.65| 27.255561| 1.7500 3:27:56 PM| 1.6006 | 2.0719 | 1.9000 | 1.8719
TBILL 11.29.11 |PIBL1210L249 |8M 11/29/2011] 249 0.68 21627 | 1.9929 | 1.9641
TBILL 01.11.12 |PIBL1211A016 |10M 1/11/2012] 292 0.80 24630 | 2.3000 | 2.2688
TBILL 02.08.12 |PIBL1211B033 |11M 2/8/2012| 320| 0.88 26586 | 2.5000 | 2.4673
TBILL 02.22.12 |PIBL1211B042 |11M 2/22/2012| 334] 0.92 27564 | 2.6000 | 2.5665
TBILL 03.07.12 |PIBL1211C050 |1Y 3/7/2012| 348] 0.95]  1.500000] 2.6000 | 10:43:55 AM| 2.6000 | 2.8541 | 2.7000 | 2.6658
TBILL 03.21.12* |PIBL1211C069 |1Y 3/21/2012] 362| 0.99] 20.809338| 2.6000 3:58:12 PM| 1.8248 | 2.9519 | 2.8000 | 2.7650




