Interpolated Bills
June 09, 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 06.15.11 |[PIBL1210F120 [<IM | 6/15/2011] 5| 0.01] 41.200000] 3.0000 | 11:33:47 AM[ 3.2500 | 4.3156 | 4.2926 | 4.2951
TBILL 06.22.11 |PIBLO311C068 [<IM_| 6/22/2011] 12| 0.03 3.9930 | 3.9296 | 3.9366
TBILL 06.29.11 [PIBL1210F139 [<IM | 6/29/2011] 19| 0.05 3.6703 | 3.5666 | 3.5780
TBILL 07.06.11 |PIBL0311D076 [1M 7/6/2011] 26| 0.07 3.3477 | 3.2036 | 3.2195
TBILL 07.13.11* [PIBL1210G147 [1M 7/13/2011 33| 0.09] 566.115905] 2.9500 | 3:03:21 PM| 2.8609 | 3.0250 | 2.8406 | 2.8609
TBILL 07.20.11 |PIBL0311D085 [1M 7/20/2011] 40 0.11 2.9628 | 2.7485 | 2.7663
TBILL 07.27.11 |PIBL1210G156 [2M 7/27/2011] 47| 0.13 2.9007 | 2.6565 | 2.6717
TBILL 08.03.11 |PIBLO311E093 [2M 8/3/2011] 54| 0.15 2.8385 | 25644 | 25771
TBILL 08.10.11 |PIBL1210H164 |2M 810/2011] 61| 0.17 2.7763 | 2.4723 | 2.4824
TBILL 08.17.11 |PIBLO311E100 [2M 8/17/2011] 68| 0.19 2.7142 | 23802 | 2.3878
TBILL 08.24.11 |PIBL1210H173 [2M 8/24/2011] 75| 0.21]  1.054000] 2.0000 | 12:37:16 PM| 20000 | 2.6520 | 2.2881 | 2.2932
TBILL 08.31.11 |PIBLO311F118 [3M 8/31/2011| 82| 0.22] 324.541000] 2.1000 | 10:29:10 AM[ 21000 | 2.5899 | 2.1961 | 2.1986
TBILL 09.07.11* [PIBL12101181 |3M 9/7/2011] 89| 0.24] _ 2.000000] 2.7500 | 10:53:20 AM| 2.7500 | 25277 | 2.1040 | 2.1040
TBILL 09.21.11 |PIBL1210190 [4M 9/21/2011| 103| 0.28 2.5004 | 22239 | 2.2239
TBILL 10.05.11 |PIBL1210J206 |4M 10/5/2011 117| 0.32]  5.020000] 3.0000 | 11:21:36 AM| 3.0000 | 2.6711 | 2.3438 | 2.3438
TBILL 10.19.11_[PIBL1210J215 [5M | 10/19/2011] 131] 0.36] 400.000000] 1.8500 | 3:36:42PM| 1.9874 | 2.7428 | 2.4638 | 2.4638
TBILL 11.02.11_|PIBL1210K222 |5M 11/2/2011] _145] 0.40 2.8144 | 2.5837 | 2.5837
TBILL 11.16.11 |PIBL1210K231 [5M | 11/16/2011] 159] 0.44]  2.000000] 3.2500 | 2:31:12PM| 3.2500 | 2.8861 | 2.7036 | 2.7036
TBILL 11.29.11* [PIBL1210L249 [6M | 11/29/2011] 172 0.47 2.9527 | 2.8150 | 2.8150
TBILL 01.11.12_|PIBL1211A016 [7M 1/11/2012] 215] 059 3.0106 | 28663 | 2.8663
TBILL 02.08.12_|PIBL1211B033 |8M 2/8/2012| 243] 0.67 3.0484 | 28997 | 2.8997
TBILL 02.22.12_|PIBL1211B042 [9M 2/22/2012] 257 0.70 3.0672 | 29165 | 2.9165
TBILL 03.07.12_|PIBL1211C050 |9M 3/7/2012 271] 0.74 3.0861 | 29332 | 2.9332
TBILL 03.21.12_|PIBL1211C069 [10M | 3/21/2012] 285] 0.78] 100.000000] 2.3500 | B3:15:11 PM| 2.3500 | 3.1049 | 29499 | 2.9499
TBILL 04.04.12_|PIBL1211D077 [10M 4/4/2012] 299] 0.82 31238 | 29666 | 2.9666
TBILL 04.18.12_|PIBL1211D086 [11M |  4/18/2012] 313] 0.86 31427 | 29833 | 2.9833
TBILL 05.02.12* [PIBL1211E094 [1Y 5/2/2012] 327] 0.90]  3.561566] 2.5000 | 11:19:28 AM| 2.5000 | 3.1615 | 3.0000 | 3.0000




