Interpolated Bills
September 22, 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] 5| 0.01 43245 | 4.2705 | 4.2705
TBILL 10.05.11 |PIBL1210J206 [<IM | 10/5/2011] 12| 0.03 4.0174 | 3.8689 | 3.8689
TBILL10.12.11 |PIBLO311G144 [<IM | 10/12/2011] 19| 0.05 3.7103 | 3.4672 | 3.4672
TBILL 10.19.11_[PIBL1210J215 [1M | 10/19/2011] 26| 0.07|  3.043000] 1.2500 | 9:55:16 AM| 1.2500 | 3.4032 | 3.0656 | 3.0656
TBILL 10.26.11* |PIBLO311G153 [1M | 10/26/2011] 33| 0.09] 50.000000] 2.7500 | 10:22:05AM| 2.7500 | 3.0962 | 2.6639 | 2.6639
TBILL 11.02.11 |PIBL1210K222 [1M 11/2/2011] 40| 0.11 2.8416 | 24372 | 2.4185
TBILL 11.09.11 |PIBLO311H161 |2M 11/9/2011] 47| 0.13 25870 | 2.2105 | 2.1730
TBILL 11.16.11 |PIBL1210K231 [2M | 11/16/2011] 54| 0.15 2.3325 | 19837 | 1.9275
TBILL 11.23.11_|PIBLO311H170 [2M | 11/23/2011] 61| 0.17| 176.800000] 3.5000 | 10:27:38 AM| 35000 | 2.0779 | 1.7570 | 1.6820
TBILL 11.29.11 |PIBL1210L249 [2M | 11/29/2011] 67| 0.18 1.8597 | 1.5626 | 1.4716
TBILL 12.07.11_|PIBLO3111188_|2M 12/7/2011] 75| 0.21] 104.000000] 1.5750 | 851:056AM| 1.5750 | 1.5688 | 1.3035 | 1.1910
TBILL 12.21.11* [PIBLO3111197 [3M | 12/21/2011] 89| 0.24 1.0596 | 0.8500 | 0.7000
TBILL 01.11.12_|PIBL1211A016 |4M 1/11/2012] 110] 0.30] 315.109000] 3.2000 | 10:37:46 AM| 3.0945 | 1.0978 | 0.8846 | 0.7288
TBILL 01.25.12_|PIBLO611G030 [4M 1/25/2012] 124] 0.34 11232 | 0.9077 | 0.748
TBILL 02.08.12_|PIBL1211B033 |5M 2/8/2012| 138] 0.38 11487 | 0.9308 | 0.7673
TBILL 02.22.12_|PIBL1211B042 |5M 2/22/2012] 152 0.42 11741 | 09538 | 0.7865
TBILL 03.07.12_|PIBL1211C050 |5M 3/7/2012] 166 0.45 1020.000000] 1.9650 | 2:1342PM| 1.9825 | 1.1996 | 0.9769 | 0.8058
TBILL 03.21.12" |PIBL1211C069 |6M 3/21/2012] 180 0.49 12250 | 1.0000 | 0.8250
TBILL 04.04.12_|PIBL1211D077 |[7M 4/4/2012] 194 0.53 12744 | 1.0500 | 0.8769
TBILL 04.18.12_|PIBL1211D086 [7M 4/18/2012] 208 0.57 1.3238 | 1.1000 | 0.9288
TBILL 05.02.12_|PIBL1211E094 [8M 5/2/2012 222] 0.61 1.3732_| 1.1500 | 0.9808
TBILL 06.13.12_|PIBL1211F128 [9M 6/13/2012] 264] 0.72 15214 | 1.3000 | 1.1365
TBILL 06.27.12_|PIBL1211F137 |9M 6/27/2012] 278| 0.76 15709 | 1.3500 | 1.1885
TBILL 07.11.12_|PIBL1211G145 [10M |  7/11/2012] 292] 0.80 1.6203 | 1.4000 | 1.2404
TBILL 08.08.12_|PIBL1211H162 [11M 8/8/2012] 320 0.88]  3.000000] 1.2500 | 2:5654PM| 1.2500 | 1.7191 | 1.5000 | 1.3442
TBILL 08.22.12 |PIBL1211H171 [1TM | 8/22/2012] 334] 0.2 1.7685 | 1.5500 | 1.3962
TBILL 09.05.12_|PIBL12111189 [1Y 9/5/2012] 348 0.95]  0.218000] 1.6000 | 2:05:09 PM| 1.6000 | 1.8179 | 1.6000 | 1.448f
TBILL 09.19.12° [PIBL12111198 [1Y 9/19/2012] 362 0.99 1.8673 | 1.6600 | 1.5000




