Interpolated Bills
September 15, 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 [PIBL12101190 |<IM | 9/21/2011] 5| 0.01 4.0893 | 4.0625 | 4.1273
TBILL 09.28.11 |PIBLO311F136 [<IM | 9/28/2011] 12| 0.03 3.3705 | 3.2969 | 3.4750
TBILL 10.05.11 [PIBL1210J206 [<IM | 10/5/2011] 19| 0.05] 100.000000] 1.0500 | 11:04:34AM| 1.0750 | 26518 | 2.5313 | 2.8228
TBILL 10.12.11 |PIBLO311G144 [1M | 10/12/2011] 26| 0.07| 959.000000] 1.7500 | 2:38:24PM| 1.7500 | 1.9330 | 1.7656 | 2.1705
TBILL 10.19.11* [PIBL1210J215 [1M | 10/19/2011] 33| 0.09] 2044.665408] 1.4000 | 3:3453PM| 1.3362 | 1.2142 | 1.0000 | 1.5182
TBILL 10.26.11 |PIBLO311G153 [{M | 10/26/2011] 40| 0.11] 452.000000] 1.8500 | 2:40:27 PM| 1.8500 | 1.1282 | 0.9143 | 1.3585
TBILL 11.02.11_|PIBL1210K222 |2M 11/2/2011] 47| 048]  0.605165] 0.7500 | 11:27:48 AM| 0.7500 | 1.0423 | 0.8286 | 1.1987
TBILL 11.09.11 |PIBLO311H161 [2M 11/9/2011] 54| 0.15 0.9563 | 0.7429 | 1.0390
TBILL 11.16.11 [PIBL1210K231 [2M | 11/16/2011] 61| 0.7 0.8703 | 0.6571 | 0.8792
TBILL 11.23.11 |PIBLO311H170 [2M | 11/23/2011] 68| 0.19 0.7843 | 05714 | 07195
TBILL 11.29.11 [PIBL1210L249 [2M | 11/29/2011] 74| 0.20 0.7106 | 0.4980 | 0.5826
TBILL 12.07.11* |PIBLO3111188 _|3M 12/7/2011] 82| 0.22 0.6123 | 0.4000 | 0.4000
TBILL 01.11.12_|PIBL1211A016 |4M 1/11/2012] 17| 0.32 0.6615 | 0.4600 | 0.4600
TBILL 01.25.12_|PIBLO611G030 [5M 1/25/2012] 131] 0.36 0.6812 | 0.4840 | 0.4840
TBILL 02.08.12_|PIBL1211B033 |5M 2/8/2012] 145] 0.40 0.7009 | 05080 | 0.5080
TBILL 02.22.12_|PIBL1211B042 |5M 2/22/2012] 159 0.44 0.7206 | 05320 | 05320
TBILL 03.07.12_|PIBL1211C050 [6M 3/7/2012] 173 0.47 0.7403 | 05560 | 0.5560
TBILL 03.21.12° |PIBL1211C069 |6M 3/21/2012] 187 0.51 0.7600 | 05800 | 0.5800
TBILL 04.04.12_|PIBL1211D077 |[7M 4/4/2012] 201] 0.55 0.7846 | 0.6025 | 0.6025
TBILL 04.18.12_|PIBL1211D086 [7M 4/18/2012] 215 0.59 0.8093 | 0.6250 | 0.6250
TBILL 05.02.12_|PIBL1211E094 [8M 5/2/2012] 229] 0.63 0.8339 | 0.6475 | 0.6475
TBILL 06.13.12_|PIBL1211F128 [9M 6/13/2012] 271] 0.74 0.9079 | 0.7150 | 0.7150
TBILL 06.27.12_|PIBL1211F137 [10M | 6/27/2012] 285| 0.78 0.9325 | 0.7375 | 0.7375
TBILL 07.11.12_|PIBL1211G145 [1OM_| 7/11/2012] 299] 0.82]  0.110000] 0.8000 | 9:34:49 AM| 0.8000 | 0.9572 | 0.7600 | 0.7600
TBILL 08.08.12_|PIBL1211H162 [11M 8/8/2012] 327| 0.90]  1.624000] 0.7500 | 11:2355AM| 0.7500 | 1.0065 | 0.8050 | 0.8050
TBILL 08.22.12 |PIBL1211H171 [1TM | 8/22/2012] 341] 0.3 1.0311 | 0.8275 | 0.8275
TBILL 09.05.12* [PIBL12111189 [1Y 9/5/2012] 355] 0.97]  0.050000] 0.8000 | 9:24:09 AM| 0.8000 | 1.0558 | 0.8500 | 0.8500




