Interpolated Bills

August 24, 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 08.31.11 [PIBLO311F118 [<IM | 8/31/2011] 6] 0.02 4.0204 | 4.0000 | 4.0000
TBILL 09.07.11_[PIBL12101181 |<1M 9/7/2011] 13| 0.04] 10.726700] 0.8750 | 3:09.54 PM| 0.9234 | 3.3490 | 3.3000 | 3.3000
TBILL 09.14.11 |PIBLO311F127 [<IM | 9/14/2011] 20| 0.05 2.6775 | 26000 | 2.6000
TBILL 09.21.11 |PIBL12101190 [1M 9/21/2011] 27| 0.07 2.0061 | 1.9000 | 1.9000
TBILL 09.28.11* [PIBLO311F136 [1M 9/28/2011 34| 0.09]  1.501000] 0.9500 | 3:43:48 PM| 0.9500 | 1.3346 | 1.2000 | 1.2000
TBILL 10.05.11 |PIBL1210J206 [1M 10/5/2011] 41| 01|  0.387072] 0.8750 | 10:04:11 AM| 0.8750 | 1.3094 | 1.1719 | 1.1546
TBILL10.12.11 |PIBLO311G144 [2M | 10/12/2011] 48| 0.13 12841 | 11438 | 1.1093
TBILL 10.19.11_[PIBL1210J215 [2M | 10/19/2011] 55| 0.15] 80.004000] 0.8800 | 3:32:46 PM| 0.8407 | 1.2589 | 1.1156 | 1.0639
TBILL10.26.11 |PIBLO311G153 [2M | 10/26/2011] 62| 0.7 12337 | 1.08756 | 1.0185
TBILL 11.02.11 |PIBL1210K222 [2M 11/2/2011] 69| 0.19]  8.440000] 0.8750 | 2:02:02PM| 0.8893 | 1.2084 | 1.0594 | 0.9732
TBILL 11.09.11 |PIBLO311H161 |2M 11/9/2011] 76| 0.21 1.1832 | 1.0313 | 0.9278
TBILL 11.16.11 |PIBL1210K231 [3M | 11/16/2011] 83| 0.23 11579 | 1.0031 | 0.8824
TBILL 11.23.11* [PIBLO311H170 [3M | 11/23/2011] 90| 0.25] 115.964700] 0.8000 | 3:01:15PM| 0.8371 | 1.1327 | 0.9750 | 0.8371
TBILL 11.29.11 |PIBL1210L249 [3M | 11/29/2011] 96| 0.26 11360 | 0.9757 | 0.8468
TBILL 01.11.12_|PIBL1211A016 |5M 1/11/2012] 139] 0.38]  2.238000] 0.9250 | 2:37:13PM| 0.9250 | 1.1600 | 0.9808 | 0.9162
TBILL 01.25.12_|PIBLO611G030 [5M 1/25/2012] 153] 0.42]  8.830921| 0.8750 | 11:22:17 AM| 0.8750 | 1.1678 | 0.9825 | 0.9389
TBILL 02.08.12_|PIBL1211B033 |5M 2/8/2012] 167| 0.46] 83.456000] 0.9900 | 4:09:09 PM| 0.9709 | 1.1757 | 0.9841 | 0.9615
TBILL 02.22.12" |PIBL1211B042 |6M 2/22/2012] 181 0.50] 65.285300] 09700 | 3:54:39PM| 0.9841 | 1.1835 | 0.9858 | 0.9841
TBILL 03.07.12_|PIBL1211C050 |[7M 3/7/2012] 195 0.53 12198 | 1.0257 | 1.0190
TBILL 03.21.12_|PIBL1211C069 [7M 3/21/2012] 209 0.57] 150.254000] 1.0500 | 4:09:54 PM| 1.1419 | 1.2561 | 1.0657 | 1.0540
TBILL 04.04.12_|PIBL1211D077 [8M 4/4/2012] 223| 0.61| 18.269300] 1.2500 | 115523 AM| 1.1870 | 1.2924 | 1.1056 | 1.0889
TBILL 04.18.12_|PIBL1211D086 [8M 4/18/2012] 237] 0.65] _ 0.208000] 1.5000 | 9:13:28 AM[ 15000 | 1.3287 | 1.1456 | 1.1238
TBILL 05.02.12_|PIBL1211E094 |[9M 5/2/2012] 251] 0.69] 16.459726] 1.3000 | 259:16PM| 1.3333 | 1.3650 | 1.1855 | 1.1587
TBILL 06.13.12_|PIBL1211F128 [10M | 6/13/2012] 293] 0.80 14739 | 1.3058 | 1.2635
TBILL 06.27.12_|PIBL1211F137 [10M | 6/27/2012] 307 0.84] 23.822604] 1.3000 | 250:18PM| 1.3159 | 1.5102 | 1.3452 | 1.2984
TBILL 07.11.12_|PIBL1211G145 [11M | 7/11/2012] 321] 0.88] _ 0.151000] 1.2000 | 11:28:22 AM| 1.2000 | 1.5465 | 1.3852 | 1.3334
TBILL 08.08.12_|PIBL1211H162 [1Y 8/8/2012| 349 0.96] 64.491000] 14500 | 4:11:12PM| 1.4142 | 16191 | 1.4651 | 1.4032
TBILL 08.22.12° |PIBL1211H171 [1Y 8/22/2012] 363] 0.99] 31.330000] 14500 | 3:32:16 PM| 14875 | 1.6654 | 1.5050 | 1.4382




