Interpolated Bills

September 20, 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 09.28.11 |PIBLO311F136 [<IM | 9/28/2011] 7| 0.02 42514 | 42132 | 4.1990
TBILL 10.05.11 |PIBL1210J206 |[<IM | 10/5/2011] 14| 0.04  0.516000] 3.0000 | 3:58:17 PM| 3.0000 | 3.9613 | 3.8787 | 3.8478
TBILL10.12.11 |PIBLO311G144 [<IM | 10/12/2011] 21| 0.06 3.6713 | 35441 | 3.4966
TBILL 10.19.11_|PIBL1210J215 [1M | 10/19/2011] 28] 0.08 3.3812 | 3.2006 | 3.1454
TBILL 10.26.11* [PIBLO311G153 [IM__| 10/26/2011 35| 0.10] _ 4.192000] 1.5000 | 11:32:15 AM| 15000 | 3.0912 | 2.8750 | 2.7942
TBILL 11.02.11 |PIBL1210K222 [1M 11/2/2011] 42| 0.12| 920.309000] 3.0000 | B3:57:29 PM| 2.8001 | 2.8238 | 26063 | 2.5355
TBILL 11.09.11 |PIBLO311H161 |2M 11/9/2011] _49] 0.13 2.5564 | 2.3375 | 2.2769
TBILL 11.16.11 |PIBL1210K231 [2M | 11/16/2011] 56| 0.15 2.2800 | 2.0688 | 2.0182
TBILL 11.23.11 |PIBLO311H170 [2M | 11/23/2011] 63| 0.7 2.0216 | 1.8000 | 1.7596
TBILL 11.29.11 |[PIBL1210L249 [2M | 11/29/2011] 69| 0.19] 150.000000] 3.2500 | 10:05:34 AM| 3.2500 | 1.7924 | 15696 | 1.5379
TBILL 12.07.11_|PIBLO3111188_|2M 12/7/2011] 77| 0.21] 500.000000] 3.1250 | 3:19:04 PM| 3.1750 | 1.4869 | 1.2625 | 1.2423
TBILL 12.21.11* [PIBLO3111197 [3M | 12/21/2011] 91| 0.25]  2.849566] 0.7500 | 2:30:43 PM| 0.7500 | 0.9521 | 0.7250 | 0.7250
TBILL 01.11.12_|PIBL1211A016 |4M 1/11/2012] 112 0.31 0.9867 | 0.7596 | 0.7596
TBILL 01.25.12_|PIBLO611G030 [4M 1/25/2012] 126] 0.35]  7.903583] 0.7500 | 10:21:41 AM| 0.7500 | 1.0097 | 0.7827 | 0.7827
TBILL 02.08.12_|PIBL1211B033 |5M 2/8/2012] 140] 0.38 1.0326 | 0.8058 | 0.8058
TBILL 02.22.12_|PIBL1211B042 |5M 2/22/2012] 154] 0.42]  7.000000] 0.8500 | 9:24:47 AM| 0.8500 | 1.0558 | 0.8288 | 0.8288
TBILL 03.07.12_|PIBL1211C050 |5M 3/7/2012] 168| 0.46 1.0789 | 0.8519 | 0.8519
TBILL 03.21.12" |PIBL1211C069 |6M 3/21/2012] 182 0.50 1.1019 | 0.8750 | 0.8750
TBILL 04.04.12_|PIBL1211D077 |[7M 4/4/2012] 196] 0.54 11787 | 0.9519 | 0.9346
TBILL 04.18.12_|PIBL1211D086 [7M 4/18/2012] 210 0.58 12555 | 1.0288 | 0.9942
TBILL 05.02.12_|PIBL1211E094 [8M 5/2/2012| 224] 0.61 1.3322 | 1.1058 | 1.0538
TBILL 06.13.12_|PIBL1211F128 [9M 6/13/2012] 266] 0.73 15626 | 1.3365 | 1.2327
TBILL 06.27.12_|PIBL1211F137 |9M 6/27/2012] 280] 0.77] _ 0.200000] 1.1001 | 3:30:54 PM| 1.1001 | 1.6393 | 1.4135 | 1.2923
TBILL 07.11.12_|PIBL1211G145 [1OM | 7/11/2012] 294] 0.8 17161 | 1.4904 | 1.3519
TBILL 08.08.12_|PIBL1211H162 [11M 8/8/2012] 322| 0.88]  0.100000] 1.2000 | 3:17:07PM| 1.2000 | 1.8697 | 1.6442 | 1.4712
TBILL 08.22.12 |PIBL1211H171 [1TM | 8/22/2012] 336] 0.92 19464 | 1.7212 | 1.5308
TBILL 09.05.12_|PIBL12111189 [1Y 9/5/2012] 350] 0.96]  6.949375 1.7750 | 11:42:09AM| 1.7566 | 2.0232 | 1.7981 | 1.5904
TBILL 09.19.12° [PIBL12111198 [1Y 9/19/2012] 364 1.00 21000 | 1.8750 | 1.6500




