Interpolated Bills

September 13, 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 09.21.11 [PIBL1210H90 [<IM | 9/21/2011] 7| 0.02 3.9051 | 3.8824 | 3.8824
TBILL 09.28.11 |PIBLO311F136 [<IM | 9/28/2011] 14| 0.04 3.2110 | 3.1618 | 3.1618
TBILL 10.05.11 [PIBL1210J206 [<IM | 10/5/2011] 21| 0.06 25170 | 24412 | 24412
TBILL 10.12.11 |PIBLO311G144 [1M | 10/12/2011] 28] 0.08 1.8220 | 1.7206 | 1.7206
TBILL 10.19.11* [PIBL1210J215 [1M | 10/19/2011] 35| 0.10 1.1288 | 1.0000 | 1.0000
TBILL 10.26.11 |PIBLO311G153 [1M | 10/26/2011 42| 0.12 1.0505 | 0.9179 | 0.9143
TBILL 11.02.11_|PIBL1210K222 |2M 11/2/2011] 49| 0.13 0.9723 | 0.8357 | 0.8286
TBILL 11.09.11 |PIBLO311H161 [2M 11/9/2011] 56| 0.15 0.8940 | 0.7536 | 0.7429
TBILL 11.16.11 |PIBL1210K231 [2M | 11/16/2011] 63| 0.7 0.81567 | 0.6714 | 0.6571
TBILL 11.23.11 |PIBLO311H170 [2M | 11/23/2011] 70| 0.19 0.7374 | 05893 | 05714
TBILL 11.29.11 |PIBL1210L249 [2M | 11/29/2011] 76| 0.21 0.6703 | 05189 | 0.4980
TBILL 12.07.11* |PIBLO3111188 _|3M 12/7/2011] 84| 0.23 0.5808 | 0.4250 | 0.4000
TBILL 01.11.12_|PIBL1211A016 |4M 1/11/2012] 119] 0.33 0.6345 | 0.4800 | 0.4600
TBILL 01.25.12_|PIBLO611G030 [5M 1/25/2012] 133] 0.36 0.6560 | 0.5020 | 0.4840
TBILL 02.08.12_|PIBL1211B033 |5M 2/8/2012] 147] 0.40 0.6775 | 05240 | 0.5080
TBILL 02.22.12_|PIBL1211B042 |5M 2/22/2012] 161] 0.44 0.6989 | 05460 | 05320
TBILL 03.07.12_|PIBL1211C050 [6M 3/7/2012] 175] 0.48]  1.017000] 0.4000 | 12:03:10 PM| 0.4000 | 0.7204 | 0.5680 | 0.5560
TBILL 03.21.12° |PIBL1211C069 |6M 3/21/2012] 189] 0.52 0.7419 | 05900 | 0.5800
TBILL 04.04.12_|PIBL1211D077 |[7M 4/4/2012]  203| 0.56 0.7644 | 06137 | 0.6025
TBILL 04.18.12_|PIBL1211D086 [7M 4/18/2012] 217 0.59 0.7868 | 0.6375 | 0.6250
TBILL 05.02.12_|PIBL1211E094 [8M 5/2/2012] 231] 0.63 0.8092 | 0.6612 | 0.6475
TBILL 06.13.12_|PIBL1211F128 [9M 6/13/2012] 273 0.75 0.8765 | 0.7325 | 0.7150
TBILL 06.27.12_|PIBL1211F137 [10M | 6/27/2012] 287| 0.79 0.8990 | 0.7562 | 0.7375
TBILL 07.11.12_|PIBL1211G145 [1OM_| 7/11/2012] 301] 0.82 0.9214 | 0.7800 | 0.7600
TBILL 08.08.12_|PIBL1211H162 [11M 8/8/2012] 329] 0.90]  4.025000] 0.7500 | 9:41:29 AM| 0.7500 | 0.9663 | 0.8275 | 0.8050
TBILL 08.22.12 |PIBL1211H171 [11M | 8/22/2012] 343] 0.94 0.9887 | 0.8512 | 0.8275
TBILL 09.05.12* [PIBL12111189 [1Y 9/5/2012] 357] 0.98 1.0112 | 0.8750 | 0.8500




