Interpolated Bills
August 03, 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 08.10.11 |PIBL1210H164 [<IM | 8/10/2011] 6] 0.02 42998 | 4.2727 | 4.2727
TBILL 08.17.11 |PIBLO311E100 [<IM_| 8/17/2011] 13| 0.04 4.0196 | 39545 | 3.9545
TBILL 08.24.11 [PIBL1210H173 [<IM | 8/24/2011] 20| 0.05 3.7303 | 3.6364 | 3.6364
TBILL 08.31.11 |PIBLO311F118 [1M 8/31/2011] 27| 0.07 34591 | 3.3182 | 3.3182
TBILL 09.07.11* [PIBL12101181 [1M 9/7/2011] 34| 0.09 31788 | 3.0000 | 3.0000
TBILL 09.14.11 |PIBLO311F127 [1M 9/14/2011] 41| 0.11 31029 | 29250 | 2.9219
TBILL 09.21.11 [PIBL12101190 |2M 9/21/2011] 48| 0.13 3.0269 | 28500 | 2.8438
TBILL 09.28.11 |PIBLO311F136 [2M 9/28/2011| 55 0.15 2.9510 | 27750 | 2.7656
TBILL 10.05.11 |PIBL1210J206 |2M 10/5/2011] 62| 0.7 2.8750 | 2.7000 | 2.6875
TBILL10.12.11 |PIBLO311G144 [2M | 10/12/2011] 69| 0.19 2.7990 | 26250 | 2.6094
TBILL10.19.11_[PIBL1210J215 [2M | 10/19/2011] 76| 0.21]  0.505000] 2.7000 | 11:08:14AM| 2.7000 | 2.7231 | 2.5500 | 2.5313
TBILL 10.26.11 |PIBLO311G153 [3M | 10/26/2011] 83| 0.23] 35.203000] 2.1750 | 10:07:29 AM| 2.1750 | 26471 | 2.4750 | 2.4531
TBILL 11.02.11* [PIBL1210K222 |3M 11/2/2011] 90| 0.25 25712 | 2.4000 | 2.3750
TBILL 11.16.11 |PIBL1210K231 [4M | 11/16/2011] 104] 0.28 2.6126 | 24429 | 2.4179
TBILL 11.29.11 [PIBL1210L249 [4M | 11/29/2011] 117] 0.32 26512 | 2.4827 | 2.4577
TBILL 01.11.12_|PIBL1211A016 |5M 1/11/2012] 160] 0.4 2.7786 | 26143 | 2.5893
TBILL 01.25.12_|PIBL0611G030 [6M 1/25/2012] 174] 0.48] 36.519600] 2.6000 | 11:44:09AM| 25648 | 2.8201 | 26571 | 2.6321
TBILL 02.08.12° |PIBL1211B033 |6M 2/8/2012] 188 0.52 2.8615 | 27000 | 2.6750
TBILL 02.22.12_|PIBL1211B042 |7M 2/22/2012] 202] 0.55 2.8935 | 2.7318 | 2.7136
TBILL 03.07.12_|PIBL1211C050 [7M 3/7/2012] 216] 0.59 2.9255 | 2.7636 | 2.7523
TBILL 03.21.12_|PIBL1211C069 [8M 3/21/2012] 230] 0.63]  1.166000] 27000 | 11:41:44 AM| 27000 | 2.9574 | 2.7955 | 2.7909
TBILL 04.04.12_|PIBL1211D077 [8M 4/4/2012] 244] 067 2.9804 | 28273 | 2.8295
TBILL 04.18.12_|PIBL1211D086 |9M 4/18/2012] 258] 0.71 3.0213 | 28501 | 2.8682
TBILL 05.02.12_|PIBL1211E094 [9M 5/2/2012] 272 0.75 3.0533 | 28909 | 2.9068
TBILL 06.13.12_|[PIBL1211F128 [11M | 6/13/2012] 314] 0.86 31492 | 2.9864 | 3.0227
TBILL 06.27.12_|PIBL1211F137 [11M | 6/27/2012] 328] 0.90 31811 | 3.0182 | 3.0614
TBILL 07.11.12" [PIBL1211G145 [1Y 7/11/2012] 342] 0.94] 38.579000] 2.9300 | 3:02:51 PM| 29290 | 3.2131 | 3.0500 | 83.1000




