Interpolated Bills
June 16, 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 06.22.11 |PIBLO311C068 [<IM |  6/22/2011] 5| 0.01 43979 | 43750 | 4.3750
TBILL 06.29.11 |PIBL1210F139 [<IM | 6/29/2011] 12| 0.03 4.2193 | 4.1563 | 4.1563
TBILL 07.06.11_[PIBL0311D076 [<1M 7/6/2011] 19| 0.05 4.0406 | 39375 | 3.9375
TBILL 07.13.11_|PIBL1210G147 [1M 7/13/2011| 26| 0.07] 11.465671] 3.0001 | 2:19:39 PM| 3.0000 | 3.8620 | 3.7188 | 3.7188
TBILL 07.20.11* [PIBL0311D085 [1M 7/20/2011| 33| 0.09]  0.973000] 2.0000 | 10:43:10AM| 2.1269 | 3.6833 | 3.5000 | 3.5000
TBILL 07.27.11 |PIBL1210G156 [1M 7/27/2011] 40 0.11 3.6326 | 3.4500 | 3.4500
TBILL 08.03.11 |PIBLO311E093 |2M 8/3/2011] 47| 0.13 3.5818 | 3.4000 | 3.4000
TBILL 08.10.11_|PIBL1210H164 [2M 810/2011| 54| 0.15 3.5310 | 3.3500 | 3.3500
TBILL 08.17.11 |PIBLO311E100 |2M 8/17/2011] 61| 0.17 3.4802 | 3.3000 | 3.3000
TBILL 08.24.11 |PIBL1210H173 [2M 8/24/2011] 68| 0.19]  0.500000] 3.5000 | 2:11:21 PM| 35000 | 3.4294 | 3.2500 | 83.2500
TBILL 08.31.11 |PIBLO311F118 |2M 8/31/2011] 75| 0.21 3.3786 | 3.2000 | 3.2000
TBILL 09.07.11_|PIBL12101181 [3M 9/7/2011] 82| 0.22 3.3279 | 3.1500 | 3.1500
TBILL 09.14.11* [PIBLO311F127 |3M 9/14/2011] 89| 0.24 3.2771 | 3.1000 | 3.1000
TBILL 09.21.11 |PIBL12101190 [3M 9/21/2011| 96| 0.26]  0.205000] 2.8750 | 2:38:14PM| 2.8750 | 3.2009 | 3.1138 | 3.1138
TBILL 10.05.11 |PIBL1210J206 |4M 10/5/2011] 110 0.30 3.3185 | 3.1414 | 3.1414
TBILL 10.19.11 |PIBL1210J215 [4M | 10/19/2011| 124] 0.34] 264.678000] 26250 | 25553 PM| 2.9842 | 3.3462 | 3.1691 | 3.1691
TBILL 11.02.11_|PIBL1210K222 |5M 11/2/2011] 138] 0.38]  28.330000] 2.2500 | 10:39:50 AM| 2.2500 | 3.3738 | 3.1967 | 3.1967
TBILL 11.16.11 |PIBL1210K231 [5M | 11/16/2011] 152] 0.42 34014 | 3.2243 | 3.2043
TBILL 11.29.11* [PIBL1210L249 [6M | 11/29/2011] 165 0.45] 10.000000] 2.2000 | 8:52:03 AM| 2.2000 | B3.4271 | 3.2500 | 3.2500
TBILL 01.11.12_|PIBL1211A016 [7M 1/11/2012] 208] 057 3.4284 | 3.2500 | 3.2500
TBILL 02.08.12_|PIBL1211B033 |8M 2/8/2012| 236] 0.65 34293 | 3.2500 | 3.2500
TBILL 02.22.12_|PIBL1211B042 [9M 2/22/2012| 250 0.68 34298 | 3.2500 | 3.2500
TBILL 03.07.12_|PIBL1211C050 |9M 3/7/2012] 264] 0.72 34302 | 3.2500 | 3.2500
TBILL 03.21.12_|PIBL1211C069 [9M 3/21/2012] 278] 0.76 3.4307 | 3.2500 | 3.2500
TBILL 04.04.12_|PIBL1211D077 [10M 4/4/2012]  292| 0.80 34311 | 3.2500 | 3.2500
TBILL 04.18.12_|PIBL1211D086 [10M | 4/18/2012] 306] 0.84]  0.515000] 3.5000 | 11:09:50 AM| 3.5000 | 3.4316 | 3.2500 | 3.2500
TBILL 05.02.12_|PIBL1211E094 [11M 5/2/2012] 320 0.88] 44.037900] 2.7000 | 3:27:26 PM| 2.6226 | 3.4320 | 3.2500 | 3.2500
TBILL 06.13.12° |PIBL1211F128 [1Y 6/13/2012] 362 0.99 3.4333 | 3.2500 | 3.2500




