Interpolated Bills

March 29, 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 7| 0.02] 1130.000000] 1.6000 | 11:29:34 AM| 1.5885 | 3.7233 | 3.6941 | 3.6941
TBILL 04.13.11 |PIBLO311A015 |<iM 4713/2011] 14| 0.04 3.1088 | 3.0456 | 3.0456
TBILL 04.20.11 |PIBL1210D088 |<1M 4/20/2011] 21| 0.06] 62.255000] 0.9000 | 11:01:58 AM| 1.1133 | 2.4943 | 2.3971 | 2.3971
TBILL 05.04.11* |PIBL1210E096 |1M 5/4/2011] 35| 0.10 1.2654 | 1.1000 | 1.1000
TBILL 05.18.11 |PIBL1210E103 |2M 5/18/2011] 49| 0.13 1.0638 | 1.0988 | 1.0988
TBILL 05.25.11 |PIBLO311B041 |2M 5/25/2011] 56| 0.15 1.2631 | 1.0981 | 1.0981
TBILL 06.01.11 |PIBLO610L090 |2M 6/1/2011] 63| 0.17] _ 5.574000] 0.9500 9:26:37 AM| 0.9500 | 1.2623 | 1.0975 | 1.0975
TBILL 06.08.11 |PIBL0O311C059 |2M 6/8/2011] 70| 0.19]  8.898000] 0.9500 9:27:04 AM| 0.9500 | 1.2615 | 1.0969 | 1.0969
TBILL 06.15.11 |PIBL1210F120 |2M 6/15/2011] 77| 0.21 2.547000] 1.0000 | 11:57:05AM| 1.0000 | 1.2608 | 1.0963 | 1.0963
TBILL 06.22.11 |PIBLO311C068 |3M 6/22/2011] 84| 0.23 12600 | 1.0956 | 1.0956
TBILL 06.29.11* |PIBL1210F139 |3M 6/29/2011] 91| 0.25] _ 0.009850] 0.9000 9:53:28 AM| 0.9000 | 1.2592 | 1.0950 | 1.0950
TBILL 07.13.11 |PIBL1210G147 |4M 7/13/2011] 105 0.29 12907 | 1.1264 | 1.1147
TBILL 07.27.11 |PIBL1210G156 |4M 7/27/2011] _119] 0.33 13221 | 1.1579 | 1.1345
TBILL 08.10.11 |PIBL1210H164 |5M 8/10/2011] 133| 0.36 1.3535 | 1.1893 | 1.1542
TBILL 08.24.11 |PIBL1210H173 |5M 8/24/2011| 147| 0.40]  0.597051] 1.0000 9:58:38 AM| 1.0000 | 1.3849 | 1.2207 | 1.1739
TBILL 09.07.11 |PIBL12101181 |5M 9/7/2011| 161| 0.44] 21.507000] 1.3000 3:04:59 PM| 1.2419 | 1.4164 | 1.2521 | 1.1936
TBILL 09.21.11 |PIBL12101190 |6M 9/21/2011| 175 0.48] 81.900489] 1.1650 3:57:58 PM| 1.2331 | 1.4478 | 1.2836 | 1.2134
TBILL 10.05.11* |PIBL1210J206 |6M 10/5/2011] 189] 0.52]  0.003664] 1.5000 9:53:16 AM| 1.5000 | 1.4792 | 1.3150 | 1.2331
TBILL 10.19.11 |PIBL1210J215 |7M 10/19/2011| 203| 0.56 15782 | 14186 | 1.3413
TBILL 11.02.11 |PIBL1210K222 |7M 11/2/2011] 217] 0.59]  0.933591] 1.4000 9:58:21 AM| 1.4226 | 1.6771 | 1.5221 | 1.4496
TBILL 11.16.11 |PIBL1210K231 |8M 11/16/2011| 231| 0.63 17761 | 16257 | 15579
TBILL 11.29.11 |PIBL1210L249 |8M 11/29/2011| 244| 0.67 1.8679 | 1.7218 | 1.6584
TBILL 01.11.12 |PIBL1211A016 |10M 1/11/2012| 287] 0.79] 24.556000| 2.1250 9:58:14 AM| 2.1250 | 2.1718 | 2.0399 | 1.9909
TBILL 02.08.12 |PIBL1211B033 |11M 2/8/2012| 315| 0.86 23697 | 22470 | 2.2074
TBILL 02.22.12 |PIBL1211B042 |11M 2/22/2012] 329 0.90 24687 | 2.3506 | 2.3156
TBILL 03.07.12 |PIBL1211C050 [11M 3/7/2012| 343] 0.94]  1.697249] 2.3000 9:48:43 AM| 2.3000 | 2.5676 | 2.4542 | 2.4239
TBILL 03.21.12* |PIBL1211C069 |1Y 3/21/2012] 357] 0.98] 211.507165| 2.4750 3:03:14 PM| 2.5321 | 2.6665 | 25577 | 2.5321




