Interpolated Bills
August 19, 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] 2| 0.01 44376 | 4.4340 | 4.4340
TBILL 08.31.11 |PIBLO311F118 [<IM | 8/31/2011] 9| 0.02 4.0004 | 39722 | 3.9722
TBILL 09.07.11 [PIBL1210[81 [<1M 9/7/2011] 16| 0.04 3.5633 | 35104 | 35104
TBILL 09.14.11 |PIBLO311F127 [<IM | 9/14/2011] 23] 0.06 3.1262 | 3.0486 | 3.0486
TBILL 09.21.11 [PIBL1210190 [1M 9/21/2011] 30| 0.08 2.6800 | 25868 | 2.5868
TBILL 09.28.11* |PIBLO311F136 [1M 9/28/2011] 37| 0.10 2.2519 | 21250 | 2.1250
TBILL 10.05.11 |PIBL1210J206 [1M 10/5/2011] 44| 0.12 2.2248 | 2.0040 | 2.0940
TBILL 10.12.11 |PIBLO311G144 [2M | 10/12/2011] 51| 0.14] 320.175688] 1.4500 | 2:35:30 PM| 1.4500 | 2.1976 | 2.0629 | 2.0629
TBILL10.19.11_[PIBL1210J215 [2M | 10/19/2011] 58| 0.16] 148.501086] 1.6000 | 10:31:11 AM| 1.6316 | 21705 | 2.0319 | 2.0319
TBILL 10.26.11 |PIBLO311G153 [2M | 10/26/2011] 65| 0.18 2.1434 | 20008 | 2.0008
TBILL 11.02.11_|PIBL1210K222 |2M 11/2/2011] 72| 0.20 21162 | 19698 | 1.9698
TBILL 11.09.11 |PIBLO311H161 [2M 11/9/2011] 79| 0.22] 102.807000] 1.4500 | 2:33:30 PM| 1.4500 | 2.0891 | 1.9387 | 1.9387
TBILL 11.16.11 |PIBL1210K231 [3M__| 11/16/2011 86| 0.24 2.0619 | 1.9077 | 1.9077
TBILL 11.29.11* [PIBL1210L249 [3M | 11/29/2011] 99| 0.27 2.0115 | 1.8500 | 1.8500
TBILL 01.11.12_|PIBL1211A016 |5M 1/11/2012] 142| 0.39 2.0719 | 1.9132 | 19132
TBILL 01.25.12_|PIBLO611G030 [5M 1/25/2012] 156] 0.43 2.0015 | 19338 | 1.9338
TBILL 02.08.12_|PIBL1211B033 |5M 2/8/2012] 170] 0.47| 116.318000] 1.8000 | 2:34:23PM| 1.8000 | 21111 | 1.9544 | 1.9544
TBILL 02.22.12" |PIBL1211B042 |6M 2/22/2012] 184] 0.50 21308 | 19750 | 1.9750
TBILL 03.07.12_|PIBL1211C050 |[7M 3/7/2012] 198] 0.54 2.1657 | 2.0083 | 2.0096
TBILL 03.21.12_|PIBL1211C069 [7M 3/21/2012] 212 0.58 2.2006 | 20416 | 2.0441
TBILL 04.04.12_|PIBL1211D077 [8M 4/4/2012]  226] 0.62 2.2356 | 2.0750 | 2.0787
TBILL 04.18.12_|PIBL1211D086 [8M 4/18/2012] 240] 0.66 2.2705 | 21083 | 2.1133
TBILL 05.02.12_|PIBL1211E094 |[9M 5/2/2012| 254] 0.70 23054 | 21417 | 2.1479
TBILL 06.13.12_|PIBL1211F128 [10M | 6/13/2012] 296] 0.81]  0.111656] 2.2750 | 9:30:26 AM| 2.2750 | 24103 | 22417 | 2.2517
TBILL 06.27.12_|PIBL1211F137 [10M | 6/27/2012] 310 0.85 24452 | 2.2750 | 2.2862
TBILL 07.11.12_|PIBL1211G145 [11M | 7/11/2012] 324] 0.89] 20.625400] 2.2500 | 11:38:15AM| 2.2500 | 24801 | 2.3083 | 2.3208
TBILL 08.08.12" [PIBL1211H162 [1Y 8/8/2012] 352 0.96 2.5500 | 2.3750 | 2.3900




