Interpolated Bills
August 22, 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] 1 45000 | 45000 | 4.5000
TBILL 08.31.11 |PIBLO311F118 [<IM | 8/31/2011] 8| 0.02 4.0422 | 4.0190 | 3.8490
TBILL 09.07.11 [PIBL1210[81 [<1M 9/7/2011] 15| 0.04 3.5845 | 3.5380 | 3.1980
TBILL 09.14.11 |PIBLO311F127 [<IM | 9/14/2011] 22| 0.06 31267 | 8.0570 | 25470
TBILL 09.21.11 [PIBL1210190 [1M 9/21/2011] 29| 0.08 2.6689 | 25760 | 1.8960
TBILL 09.28.11* |PIBLO311F136 [1M 9/28/2011 36| 0.10 2.2112 | 20950 | 1.2450
TBILL 10.05.11 |PIBL1210J206 [1M 10/5/2011] 43| 0.42|  0.831976] 1.7500 | 11:35:58 AM| 1.7500 | 2.1834 | 2.0673 | 1.2115
TBILL 10.12.11 |PIBLO311G144 [2M | 10/12/2011] 50| 0.14 21557 | 20397 | 1.1779
TBILL10.19.11_[PIBL1210J215 [2M | 10/19/2011] 57| 0.16] _ 1.065920] 1.6000 | 2:19:18PM| 16940 | 21279 | 2.0120 | 1.1444
TBILL 10.26.11 |PIBLO311G153 [2M | 10/26/2011] 64| 0.18 21002 | 19844 | 1.1108
TBILL 11.02.11_|PIBL1210K222 |2M 11/2/2011] 71| 0.19 2.0724 | 1.9567 | 1.0773
TBILL 11.09.11 |PIBLO311H161 [2M 11/9/2011] 78] 0.21] 117.080000] 0.9200 | 4:14:32PM| 1.1663 | 20447 | 1.9290 | 1.0437
TBILL11.16.11 |PIBL1210K231 [3Vl_| 11/16/2011] 85| 0.23]  0.772268] 1.7000 | 2:18:13PM| 1.7000 | 20169 | 1.9014 | 1.0102
TBILL 11.29.11* [PIBL1210L249 [3M | 11/29/2011] 98] 0.27| 200.083000] 0.9400 | 4:14:00 PM| 0.9450 | 1.9654 | 1.8500 | 0.9479
TBILL 01.11.12_|PIBL1211A016 |5M 1/11/2012] 141] 0.39 2.0364 | 19132 | 0.9766
TBILL 01.25.12_|PIBLO611G030 [5M 1/25/2012] 155] 0.42| 17.378235] 1.8000 | 12:54:12 PM| 2.0696 | 2.0595 | 19338 | 0.9860
TBILL 02.08.12_|PIBL1211B033 |5M 2/8/2012] 169 0.46] 133.456000] 1.2000 | 3:37:16 PM| 1.5684 | 2.0826 | 1.9544 | 0.9953
TBILL 02.22.12" |PIBL1211B042 |6M 2/22/2012] 183| 0.50] 240.000000] 1.0000 | 3:32:25 PM| 1.0000 | 2.1058 | 1.9750 | 1.0047
TBILL 03.07.12_|PIBL1211C050 |[7M 3/7/2012] 197] 0.54 21386 | 2.0083 | 1.1116
TBILL 03.21.12_|PIBL1211C069 [7M 3/21/2012] 211] 0.58 21715 | 20417 | 1.2185
TBILL 04.04.12_|PIBL1211D077 [8M 4/4/2012] 225| 0.62 2.2043 | 2.0750 | 1.3254
TBILL 04.18.12_|PIBL1211D086 [8M 4/18/2012] 239 0.65] 97.203787| 1.8250 | 2:00:00 PM| 19663 | 2.2372 | 2.1083 | 1.4323
TBILL 05.02.12_|PIBL1211E094 |[9M 5/2/2012| 253| 0.69 2.2700 | 2.1417 | 15392
TBILL 06.13.12_|PIBL1211F128 [1O0M | 6/13/2012] 295] 0.81 2.3686 | 22417 | 1.8600
TBILL 06.27.12_|PIBL1211F137 [10M | 6/27/2012] 309] 0.85 24014 | 2.2750 | 1.9669
TBILL 07.11.12_|PIBL1211G145 [11M | 7/11/2012] 323] 0.88] 15.942547| 2.2000 | 12:52:54 PM| 2.2000 | 24343 | 2.3083 | 2.0738
TBILL 08.08.12" [PIBL1211H162 [1Y 8/8/2012] 351 0.96] 50.000000] 2.3000 | 12:52:42PM| 2.3000 | 25000 | 2.3750 | 2.2876




