Interpolated Bills
June 03, 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] 2| 0.01 44550 | 4.4514 | 4.4514
TBILL 06.15.11 |PIBL1210F120 [<IM | 6/15/2011] 9| 0.02 41402 | 44111 | 44111
TBILL 06.22.11 |PIBLO311C068 [<IM | 6/22/2011] 16| 0.04 3.8253 | 3.7708 | 3.7708
TBILL 06.29.11 |PIBL1210F139 [<IM | 6/29/2011] 23] 0.06 3.5105 | 3.4306 | 3.4306
TBILL 07.06.11 |PIBL0311D076 [1M 7/6/2011] 30| 0.08]  6.376184] 2.1000 | 10:49:45AM| 2.0990 | 3.1956 | 83.0903 | 3.0903
TBILL 07.13.11* |PIBL1210G147 [1M 7/43/2011] 37 0.10 2.8808 | 27500 | 2.7500
TBILL 07.20.11_|PIBL0311D085 [1M 7/20/2011] 44| 0.12 2.8433 | 27063 | 2.7063
TBILL 07.27.11 |PIBL1210G156 [2M 7/27/2011] 51| 0.14 2.8058 | 26625 | 2.6625
TBILL 08.03.11 |PIBLO311E093 |2M 8/3/2011] 58] 0.16 2.7683 | 26188 | 2.6188
TBILL 08.10.11_|PIBL1210H164 [2M 810/2011] 65 0.18 2.7308 | 25750 | 2.5750
TBILL 08.17.11 |PIBLO311E100 |2M 817/2011] 72| 0.20 2.6933 | 25313 | 25313
TBILL 08.24.11 |PIBL1210H173 [2M 8/24/2011 79| 0.22 2.6558 | 24875 | 2.4875
TBILL 08.31.11 |PIBLO311F118 |3M 8/31/2011] 86| 0.24| 23.499000] 2.0000 | 2:49:28 PM| 1.9565 | 2.6183 | 2.4438 | 2.4438
TBILL 09.07.11* [PIBL12101181 [3M 9/7/2011] 93| 0.25 2.5808 | 24000 | 2.4000
TBILL 09.21.11 [PIBL12101190 |4M 9/21/2011] 107] 0.29 2.6547 | 2.4801 | 2.4801
TBILL 10.05.11 |PIBL1210J206 [4M 10/5/2011] 121] 0.33] _ 6.240000] 2.0100 | 11:11:16 AM| 2.0010 | 2.7287 | 25602 | 2.5602
TBILL10.19.11_[PIBL1210J215 [5M | 10/19/2011] 135 0.37 2.8026 | 2.6404 | 2.6404
TBILL 11.02.11 |PIBL1210K222 [5M 11/2/2011] 149] 0.41]  2.019000] 22000 | 11:37:53 AM| 2.2000 | 2.8766 | 2.7205 | 2.7205
TBILL11.16.11 [PIBL1210K231 [5M | 11/16/2011] 163| 0.45 2.9506 | 2.8006 | 2.8006
TBILL 11.29.11* |PIBL1210L249 [6M | 11/29/2011] 176] 0.48 3.0192 | 28750 | 2.8750
TBILL 01.11.12_|PIBL1211A016 |[7M 1/11/2012] 219] 0.60]  0.204000] 2.2500 | 11:17:29 AM| 2.2500 | 3.0860 | 29374 | 2.9374
TBILL 02.08.12_|PIBL1211B033 [8M 2/8/2012] 247 0.68 31295 | 29781 | 29781
TBILL 02.22.12_|PIBL1211B042 [9M 2/22/2012] 261] 0.72 31513 | 29984 | 2.9984
TBILL 03.07.12_|PIBL1211C050 [9M 3/7/2012] 275] 0.75]  0.412000] 2.5000 | 10:13:37 AM| 2.5000 | 3.1730 | 3.0187 | 3.0187
TBILL 03.21.12_|PIBL1211C069 [10M | 3/21/2012] 289] 0.79]  1.113000] 2.5000 | 10:50:00 AM| 2.5000 | 3.1948 | 3.0390 | 3.0390
TBILL 04.04.12_|PIBL1211D077 [10M 4/4/2012] 303 0.83 3.2165 | 3.0504 | 3.0594
TBILL 04.18.12_|PIBL1211D086 [11M | 4/18/2012] 317] 0.87 3.2383 | 3.0797 | 3.0797
TBILL 05.02.12° |PIBL1211E094 [1Y 5/2/2012] 331] 0.91]  1.019165] 2.7507 | 11:23:18 AM| 2.7507 | 8.2600 | 3.1000 | 3.1000




