Interpolated Bills

August 18, 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 08.24.11 |PIBL1210H173 [<IM |  8/24/2011] 5| 0.01 4.2188 | 4.2031 | 4.2031
TBILL 08.31.11 |PIBLO311F118 [<IM | 8/31/2011] 12| 0.03] 10.224000] 1.5000 | 2:38:09 PM| 1.5000 | 3.7266 | 3.6836 | 3.6836
TBILL 09.07.11 [PIBL1210[81 [<1M 9/7/2011] 19| 0.05 3.2344 | 3.1641 | 3.1641
TBILL 09.14.11 |PIBLO311F127 [1M 9/14/2011] 26| 0.07 2.7422 | 26445 | 2.6445
TBILL 09.21.11* [PIBL12101190 [1M 9/21/2011] 33| 0.09] 11.180000] 1.7500 | 2:45:46 PM| 1.7343 | 2.2500 | 2.1250 | 2.1250
TBILL 09.28.11 |PIBLO311F136 [1M 9/28/2011| 40| 0.11]  0.050256] 1.9950 | 12:00:03 PM| 19950 | 2.2178 | 2.0500 | 2.0486
TBILL 10.05.11 |PIBL1210J206 |2M 10/5/2011] 47| 0.13 21856 | 1.9750 | 1.722
TBILL 10.12.11 |PIBLO311G144 [2M | 10/12/2011] 54| 0.15 21534 | 1.9000 | 1.8958
TBILL10.19.11_[PIBL1210J215 [2M | 10/19/2011] 61| 0.7 21212 | 1.8250 | 1.8194
TBILL 10.26.11 |PIBLO311G153 [2M | 10/26/2011 68| 0.19 2.0889 | 1.7500 | 1.7430
TBILL 11.02.11_|PIBL1210K222 |2M 11/2/2011] 75| 0.21] _ 1.700000] 1.6500 | 3:25:35 PM| 1.6500 | 2.0567 | 16750 | 1.6666
TBILL 11.09.11 |PIBLO311H161 [3M 11/9/2011] 82| 0.22] 111.000000] 1.5000 | 2:34:29 PM| 1.5137 | 20245 | 1.6000 | 1.5901
TBILL 11.16.11* [PIBL1210K231 [3M__| 11/16/2011] 89| 0.24 19923 | 15250 | 1.5137
TBILL 11.29.11 |PIBL1210L249 [4M | 11/29/2011] 102] 0.28 2.0152 | 15764 | 15781
TBILL 01.11.12_|PIBL1211A016 |5M 1/11/2012] 145] 0.40]  0.317000] 2.1250 | 11:04:50 AM| 1.8051 | 2.0910 | 1.7464 | 1.7910
TBILL 01.25.12_|PIBLO611G030 [5M 1/25/2012] 159] 0.44]  1.884130] 22500 | 11:37:41 AM| 2.2165 | 21157 | 1.8017 | 1.8603
TBILL 02.08.12_|PIBL1211B033 [6M 2/8/2012] 173| 0.47| _ 7.000000] 2.1000 | 9:4653 AM| 2.1000 | 21403 | 1.8570 | 1.9296
TBILL 02.22.12" |PIBL1211B042 |6M 2/22/2012] 187] 0.51 21650 | 19124 | 1.9989
TBILL 03.07.12_|PIBL1211C050 |[7M 3/7/2012] 201] 0.55 2.2040 | 19527 | 2.0306
TBILL 03.21.12_|PIBL1211C069 [7M 3/21/2012] 215 0.59 2.2429 | 19930 | 2.0623
TBILL 04.04.12_|PIBL1211D077 [8M 4/4/2012] 229] 0.63 2.2819 | 20333 | 2.0940
TBILL 04.18.12_|PIBL1211D086 [8M 4/18/2012] 243 0.67 2.3209 | 20735 | 2.1257
TBILL 05.02.12_|PIBL1211E094 |[9M 5/2/2012| 257] 0.70 2.3509 | 2.1138 | 2.1574
TBILL 06.13.12_|PIBL1211F128 [10M | 6/13/2012] 299] 0.82 2.4768 | 22347 | 2.2525
TBILL 06.27.12_|PIBL1211F137 [11M | 6/27/2012] 313 0.86] 50.000000] 2.3000 | 2:50:21 PM| 2.3000 | 25158 | 2.2750 | 2.2842
TBILL 07.11.12_|PIBL1211G145 [11M |  7/11/2012] 327] 0.90 2.5547 | 23153 | 2.3159
TBILL 08.08.12" [PIBL1211H162 [1Y 8/8/2012] 355| 0.97| 76.204000] 2.3000 | 2:38:224PM| 23199 | 26327 | 2.3958 | 2.3792




