Interpolated Bills
June 01, 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 06.08.11 |PIBL0311C059 [<1M 6/8/2011] 6] 0.02 4.2564 | 4.2348 | 4.2348
TBILL 06.15.11 |PIBL1210F120 [<IM | 6/15/2011] 13| 0.04 3.9154 | 3.8636 | 3.8636
TBILL 06.22.11 |PIBLO311C068 [<IM |  6/22/2011] 20| 0.05] 32.260000] 1.7600 | 10:39:37 AM| 1.7600 | 3.5744 | 3.4924 | 3.4924
TBILL 06.29.11 |PIBL1210F139 [1M 6/29/2011] 27| 0.07 3.2333 | 34212 | 3.1212
TBILL 07.06.11* [PIBL0311D076 [1M 7/6/2011 34| 0.09]  7.523400] 2.1000 | 10:56:32 AM| 2.1000 | 28923 | 2.7500 | 2.7500
TBILL 07.13.11_|PIBL1210G147 [1M 7/43/2011] 41| 0.11]  1.167000] 1.2000 | 11:38:31 AM| 1.2000 | 2.8680 | 2.7188 | 26614
TBILL 07.20.11 |PIBL0311D085 |2M 7/20/2011] 48| 0.13 2.8438 | 2.6875 | 25728
TBILL 07.27.11_|PIBL1210G156 [2M 7/27/2011 55 0.15 2.8195 | 26563 | 2.4841
TBILL 08.03.11 |PIBLO311E093 |2M 8/3/2011] 62| 0.17 2.7952 | 26250 | 2.3955
TBILL 08.10.11_|PIBL1210H164 [2M 810/2011] 69| 0.19 2.7709 | 25938 | 2.3069
TBILL 08.17.11 |PIBLO311E100 |2M 8/17/2011] 76| 0.21 2.7466 | 2.5625 | 2.2183
TBILL 08.24.11 |PIBL1210H173 [3M 8/24/2011] 83| 0.23]  0.316000] 1.9000 | 10:06:44AM| 19000 | 2.7224 | 2.5313 | 2.1297
TBILL 08.31.11* [PIBLO311F118 |3M 8/31/2011] 90| 0.25| 156.155000] 2.0000 | 3:40:44 PM| 20413 | 2.6981 | 2.5000 | 2.0411
TBILL 09.07.11 |PIBL12101181 [3M 9/7/2011] 97| 0.27 2.7350 | 25389 | 2.0613
TBILL 09.21.11 [PIBL12101190 |4M 9/21/2011] 111] 0.30]  1.192000] 2.2500 | 2:05:28 PM| 22500 | 2.8089 | 2.6167 | 2.1018
TBILL 10.05.11 |PIBL1210J206 [4M 10/5/2011] 125] 0.34 2.8828 | 26944 | 2.1423
TBILL10.19.11_[PIBL1210J215 [5M | 10/19/2011] 139] 0.38] _ 3.773700] 2.3010 | 11:26:06 AM| 2.3010 | 29567 | 2.7722 | 2.1828
TBILL 11.02.11 |PIBL1210K222 [5M 11/2/2011] 153] 0.42| 629.683000] 2.3105 | 259:00 PM| 2.2978 | 3.0306 | 2.8500 | 2.2233
TBILL11.16.11 [PIBL1210K231 [5M | 11/16/2011] 167] 0.46 31045 | 2.9278 | 2.2638
TBILL 11.29.11* |PIBL1210L249 [6M | 11/29/2011] 180] 0.49] 58.069600] 2.3100 | 3:41:08PM| 2.3014 | 3.1731 | 3.0000 | 2.3014
TBILL 01.11.12_|PIBL1211A016 [8M 1/11/2012] 223] 0.61]  0.211000] 2.3500 | 10:07:45AM| 2.3500 | 3.2062 | 3.0347 | 2.5229
TBILL 02.08.12_|PIBL1211B033 [9M 2/8/2012] 251| 0.69 3.2277 | 3.0573 | 2.6672
TBILL 02.22.12_|PIBL1211B042 [9M 2/22/2012] 265| 0.73 3.2385 | 3.0685 | 2.7393
TBILL 03.07.12_|PIBL1211C050 [9M 3/7/2012] 279 0.76 3.2492 | 3.0798 | 2.8115
TBILL 03.21.12_|PIBL1211C069 [10M | 3/21/2012] 293| 0.80 3.2600 | 3.0911 | 2.8836
TBILL 04.04.12_|PIBL1211D077 [10M 4/4/2012] 307| 0.84 3.2708 | 3.1024 | 29557
TBILL 04.18.12_|PIBL1211D086 [11M | 4/18/2012] 321 0.88]  0.203000] 2.6250 | 9:40:39 AM| 2.6250 | 3.2815 | 3.1137 | 3.0279
TBILL 05.02.12° |PIBL1211E094 [1Y 5/2/2012] 335] 0.92] 10.026000] 2.7501 | 2:43:25PM| 2.7043 | 8.2923 | 3.4250 | 3.1000




