Interpolated Bills
August 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 08.03.11_|PIBLO311E093 [<1M 8/3/2011] 1 45000 | 45000 | 4.5000
TBILL 08.10.11 |PIBL1210H164 [<IM | 8/10/2011] 8| 0.02 4.2488 | 4.2200 | 4.2200
TBILL 08.17.11 |PIBLO311E100 [<IM | 8/17/2011] 15| 0.04] _ 0.120117| 2.2500 | 10:56:36 AM| 2.4583 | 3.9975 | 3.9400 | 3.9400
TBILL 08.24.11 |PIBL1210H173 [<IM_| 8/24/2011] 22| 0.06 3.7463 | 3.6600 | 3.6600
TBILL 08.31.11 |PIBLO311F118 [1M 8/31/2011] 29| 0.08 34951 | 3.3800 | 3.3800
TBILL 09.07.11* [PIBL12101181 [1M 9/7/2011] 36| 0.10 3.2438 | 3.1000 | 3.1000
TBILL 09.14.11 |PIBLO311F127 [1M 9/14/2011] 43| 0.12 31632 | 29991 | 2.9991
TBILL 09.21.11 [PIBL12101190 [2M 9/21/2011] 50| 0.14 3.0825 | 28981 | 2.8981
TBILL 09.28.11 |PIBLO311F136 |2M 9/28/2011] 57| 0.16 3.0018 | 2.7972 | 2.7972
TBILL 10.05.11 |PIBL1210J206 [2M 10/5/2011] 64| 0.18]  1.004000] 24000 | 3:05:05PM| 2.6216 | 29212 | 26963 | 2.6963
TBILL10.12.11 |PIBLO311G144 [2M | 10/12/2011] 71| 0.19 2.8405 | 25954 | 25054
TBILL 10.19.11_|PIBL1210J215 [2M | 10/19/2011] 78] 0.21]  5483313] 2.7500 | 11:58:35 AM| 2.3818 | 2.7508 | 2.4944 | 2.4944
TBILL 10.26.11 |PIBLO311G153 [3Vl__| 10/26/2011] 85| 0.23| 170.094000] 2.4000 | 10:12:47 AM| 2.2926 | 26791 | 2.3935 | 2.3935
TBILL 11.02.11* |PIBL1210K222 [3M 11/2/2011] 92| 0.25 2.5085 | 22926 | 2.2926
TBILL 11.16.11 [PIBL1210K231 [4M | 11/16/2011] 106] 0.29 2.6454 | 2.3365 | 2.3365
TBILL 11.29.11 |PIBL1210L249 [4M | 11/29/2011] 119] 0.33 2.6800 | 23773 | 2.3773
TBILL 01.11.12_|PIBL1211A016 |5M 1/11/2012] 162| 0.4 28331 | 25122 | 25122
TBILL 01.25.12_|PIBLO611G030 [6M 1/25/2012] 176] 0.48] 147.000000] 26000 | 10:03:53 AM| 2.6000 | 28800 | 25561 | 2.5661
TBILL 02.08.12* [PIBL1211B033 [6M 2/8/2012] 190] 0.52 2.9269 | 26000 | 2.6000
TBILL 02.22.12_|PIBL1211B042 |7M 2/22/2012] 204 0.56 2.9550 | 26432 | 2.6409
TBILL 03.07.12_|PIBL1211C050 |[7M 3/7/2012] 218| 0.60 2.9831 | 26864 | 2.6818
TBILL 03.21.12_|PIBL1211C069 [8M 3/21/2012] 232 0.64 3.0112 | 27295 | 27227
TBILL 04.04.12_|PIBL1211D077 [8M 4/4/2012] 246] 0.67 3.0892_| 2.7727 | 2.7636
TBILL 04.18.12_|PIBL1211D086 [9M 4/18/2012] 260] 0.71 3.0673 | 28159 | 2.8045
TBILL 05.02.12_|PIBL1211E094 |[9M 5/2/2012] 274] 0.75] 50.000000] 2.9000 | 10:40:31 AM| 2.9000 | 3.0954 | 2.8591 | 2.8455
TBILL 06.13.12_|PIBL1211F128 [11M | 6/13/2012] 316] 0.87 31796 | 29886 | 2.9682
TBILL 06.27.12_|PIBL1211F137 [11M | 6/27/2012] 330] 0.90]  2525300] 2.9500 | 11:43:52AM| 2.9500 | 3.2077 | 3.0318 | 3.009f
TBILL 07.11.12" |PIBL1211G145 [1Y 7/11/2012] 344] 0.94] 38.997195] 2.9700 | 3:04:16 PM| 29507 | 3.2358 | 3.0750 | 83.0500




