Interpolated Bills
September 23, 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] 2| 0.01 45043 | 4.4700 | 4.4697
TBILL 10.05.11 |PIBL1210J206 [<IM | 10/5/2011] 9| 0.02 4.5346 | 4.2602 | 4.2575
TBILL10.12.11 |PIBLO311G144 [<IM | 10/12/2011] 16| 0.04] 12.854000] 15250 | 2:46:02PM| 15250 | 4.5648 | 4.0504 | 4.0454
TBILL 10.19.11_[PIBL1210J215 [<IM_| 10/19/2011] 23| 0.06]  6.328000] 4.5000 | 3:53:17 PM| 4.5000 | 4.5951 | 3.8406 | 3.8332
TBILL 10.26.11 [PIBLO311G153 [IM | 10/26/2011] 30| 0.08 4.6253 | 3.6309 | 3.6210
TBILL 11.02.11* |PIBL1210K222 [1M 11/2/2011] 37| 0.10] 700.000000] 3.2500 | 11:33:19 AM| 3.4088 | 4.6556 | 3.4211 | 3.4088
TBILL 11.09.11 |PIBLO31TH161 [1M 11/9/2011] 44| 0.12 45897 | 3.1709 | 3.1933
TBILL 11.16.11 |PIBL1210K231 [2M | 11/16/2011] 51| 0.14 45238 | 29206 | 2.9778
TBILL 11.23.11_|[PIBLO311H170 [2M | 11/23/2011] 58| 0.16 44579 | 2.6704 | 2.7623
TBILL 11.29.11 |PIBL1210L249 [2M | 11/29/2011] 64| 0.18 44015 | 24560 | 25775
TBILL 12.07.11_|PIBLO3111188_|2M 12/7/2011] 72| 0.20 43262 | 2.1700 | 2.3312
TBILL 12.21.11* [PIBLO3111197 [3M__| 12/21/2011] 86| 0.24| 1000.000000] 2.2500 | 11:55:28 AM| 1.9002 | 4.1944 | 1.6696 | 1.9002
TBILL 01.11.12_|PIBL1211A016 |4M 1/11/2012] 107| 0.29] 527.600000] 1.1844 | 2:25:05 PM| 1.1922 | 35872 | 15257/ | 1.6852
TBILL 01.25.12_|PIBLO611G030 [4M 1/25/2012] 121] 0.33] 325.000000] 2.0000 | 12:34:51 PM| 2.0000 | 3.1824 | 1.4297 | 15418
TBILL 02.08.12_|PIBL1211B033 |5M 2/8/2012] 135] 0.37 2.7776 | 1.3338 | 1.3984
TBILL 02.22.12_|PIBL1211B042 |5M 2/22/2012] 149] 0.41 2.3728 | 1.2378 | 1.2551
TBILL 03.07.12_|PIBL1211C050 |5M 3/7/2012] 163| 0.45 1.9680 | 1.1419 | 1.1117
TBILL 03.21.12_|PIBL1211C069 |6M 3/21/2012] 177] 0.48 15631 | 1.0459 | 0.9684
TBILL 04.04.12* [PIBL1211D077 [6M 4/4/2012] 191] 0.52 1.1583 | 0.9500 | 0.8250
TBILL 04.18.12_|PIBL1211D086 [7M 4/18/2012] 205 0.56 12137 | 1.0042 | 0.8800
TBILL 05.02.12_|PIBL1211E094 |[7M 5/2/2012] 219] 0.60 12690 | 1.0583 | 0.9350
TBILL 06.13.12_|PIBL1211F128 [9M 6/13/2012] 261] 0.72 14350 | 1.2208 | 1.1000
TBILL 06.27.12_|PIBL1211F137 |9M 6/27/2012] 275 0.75]  1.068000] 1.4000 | 10:51:18 AM| 1.4000 | 1.4903 | 1.2750 | 1.1550
TBILL 07.11.12_|PIBL1211G145 [1O0M | 7/11/2012] 289] 0.79 15456 | 1.3202 | 1.2100
TBILL 08.08.12_|PIBL1211H162 [11M 8/8/2012] 317] 0.87 1.6563 | 1.4375 | 1.3200
TBILL 08.22.12_|PIBL1211H171 [11M | 8/22/2012] 331] 0.91 17116 | 1.4917 | 1.3750
TBILL 09.05.12_|PIBL12111189 [1Y 9/5/2012| 345] 0.95 1.7669 | 1.5458 | 1.4300
TBILL 09.19.12° [PIBL12111198 [1Y 9/19/2012] 359] 0.98]  0.506098] 1.6500 | 9:05:3% AM| 1.6500 | 1.8222 | 1.6000 | 1.4850




