Interpolated Bills
June 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 07.06.11_|PIBL0311D076 [<1M 7/6/2011] 6] 0.02 4.3756 | 4.3561 | 4.3561
TBILL 07.13.11_|PIBL1210G147 [<IM_| 7/13/2011] 13| 0.04] 35.093119] 3.0000 | 11:29:52 AM| 2.8860 | 4.2014 | 4.1545 | 4.1545
TBILL 07.20.11_|PIBLO311D085 [<IM | 7/20/2011] 20| 0.05 4.0272 | 39530 | 3.9530
TBILL 07.27.11 |PIBL1210G156 [1M 7/27/2011] 27| 0.07 3.8530 | 8.7515 | 3.7515
TBILL 08.03.11* [PIBLO311E093 [1M 8/3/2011] 34| 0.09 3.6788 | 35500 | 3.5500
TBILL 08.10.11 |PIBL1210H164 [1M 810/2011] 41| 0.11]  1.958000] 2.2500 | 10:07:41 AM| 22500 | 3.6154 | 3.4812 | 3.4687
TBILL 08.17.11 |PIBLO311E100 |2M 8/17/2011] 48| 0.13 35519 | 3.4125 | 3.3875
TBILL 08.24.11 |PIBL1210H173 [2M 8/24/2011] 55 0.15 34885 | 3.3437 | 3.3063
TBILL 08.31.11 |PIBLO311F118 |2M 8/31/2011] 62| 0.17]  0519000] 3.0000 | 10:51:11 AM| 3.0000 | 3.4250 | 8.2750 | 83.2250
TBILL 09.07.11 |PIBL12101181 [2M 9/7/2011] 69 0.19 3.3615 | 3.2062 | 3.1438
TBILL 09.14.11 |PIBLO311F127 |2M 9/14/2011] 76| 0.21]  4.967000] 22001 | 12:00:39 PM| 22001 | 3.2981 | 3.1375 | 3.0625
TBILL 09.21.11 |PIBL12101190 [3M 9/21/2011| 83| 0.23]  0.844000] 2.7500 | 9:00:04 AM[ 27500 | 3.2346 | 3.0687 | 29813
TBILL 09.28.11* [PIBLO311F136 |3M 9/28/2011| 90| 0.25] 20.002596] 2.5000 | 11:16:59 AM[ 27305 | 3.1712 | 3.0000 | 2.9000
TBILL 10.05.11 |PIBL1210J206 [3M 10/5/2011] 97| 0.27 31798 | 3.0083 | 2.9067
TBILL10.19.11 [PIBL1210J215 [4M | 10/19/2011] 111] 0.30] 23.911332| 2.6250 | 3:16:41 PM| 2.6885 | 3.1972 | 3.0250 | 2.9200
TBILL 11.02.11 |PIBL1210K222 [4M 11/2/2011] 125] 0.34] 19.414913] 26250 | 257:.01 PM| 2.6327 | 3.2146 | 3.0417 | 2.9333
TBILL11.16.11 [PIBL1210K231 [5M | 11/16/2011] 139] 0.38 3.2320 | 3.0583 | 2.9467
TBILL 11.29.11 |PIBL1210L249 [5M | 11/29/2011] 152] 0.42 3.2481 | 3.0738 | 2.9590
TBILL 01.11.12" [PIBL1211A016 |[6M 1/11/2012] 195] 053]  1.311500] 2.6250 | 3:52:10 PM| 2.6250 | 8.3015 | 3.1250 | 3.0000
TBILL 02.08.12_|PIBL1211B033 [8M 2/8/2012] 223] 0.61 3.3272 | 3.1500 | 3.0000
TBILL 02.22.12_|PIBL1211B042 |8M 2/22/2012] 237| 0.65|  0.734636] 2.7500 | 3:26:41 PM| 27500 | 3.3401 | 3.1625 | 3.0000
TBILL 03.07.12_|PIBL1211C050 [9M 3/7/2012] 251 0.69 3.3529 | 3.1750 | 3.0000
TBILL 03.21.12_|PIBL1211C069 [9M 3/21/2012| 265 0.73| 119.317146] 2.9000 | 3:15:06 PM| 3.2150 | 3.3658 | 3.1875 | 83.0000
TBILL 04.04.12_|PIBL1211D077 [9M 4/4/2012] 279 0.76] 22.142040] 2.8750 | 12:04:44 PM| 3.2626 | 3.3787 | 3.2000 | 3.0000
TBILL 04.18.12_|PIBL1211D086 [10M | 4/18/2012] 293| 0.80 3.3915 | 3.2125 | 3.0000
TBILL 05.02.12_|PIBL1211E094 [10M 5/2/2012] 307| 0.84]  2.050000] 2.5000 | 10:58:45 AM| 2.5000 | 3.4044 | 3.2250 | 3.0000
TBILL 06.13.12_|PIBL1211F128 [1Y 6/13/2012] 349] 0.96 34429 | 3.2625 | 3.0000
TBILL 06.27.12° |PIBL1211F137 [1Y 6/27/2012] 363] 0.99] 51.243859] 3.0000 | 3:57:19 PM| 3.0000 | 3.4558 | 3.2750 | 83.0000




