Interpolated Bills

September 07, 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 09.14.11 |PIBLO311F127 [<IM | 9/14/2011] 6] 0.02 3.9889 | 3.9697 | 3.9697
TBILL 09.21.11 [PIBL1210190 [<IM | 9/21/2011] 13| 0.04 3.2733 | 3.2273 | 3.2273
TBILL 09.28.11 |PIBLO311F136 [<IM | 9/28/2011] 20| 0.05 25577 | 2.4848 | 2.4848
TBILL 10.05.11_|PIBL1210J206 [1M 10/5/2011] 27| 0.07 1.8421 | 1.7424 | 1.7424
TBILL 10.12.11* [PIBLO311G144 [IM__| 10/12/2011] 34| 0.09 11265 | 1.0000 | 1.0000
TBILL 10.19.11_[PIBL1210J215 [1M | 10/19/2011] 41 0.11 1.0663 | 0.9356 | 0.9245
TBILL 10.26.11 [PIBLO311G153 [2M | 10/26/2011] 48| 0.13 1.0061 | 0.8713 | 0.8489
TBILL 11.02.11 |PIBL1210K222 [2M 11/2/2011] 55| 0.15 0.9458 | 0.8069 | 0.7734
TBILL 11.09.11 |PIBLO311H161 |2M 11/9/2011 62| 0.17|  3.066000] 0.4750 | 10:26:16 AM| 04750 | 0.8856 | 0.7425 | 0.6978
TBILL 11.16.11 |PIBL1210K231 [2M | 11/16/2011] 69| 0.19 0.8253 | 0.6781 | 0.6223
TBILL 11.23.11 |PIBLO311H170 [2M | 11/23/2011] 76| 0.21 0.7651 | 0.6138 | 0.5467
TBILL 11.29.11 |PIBL1210L249 [2M | 11/29/2011] 82| 0.22 0.7135 | 05586 | 0.4820
TBILL 12.07.11* [PIBL03111188_|3M 12/7/2011] 90| 0.25] 133.070000] 0.3900 | 3:55:31 PM| 0.3956 | 0.6446 | 0.4850 | 0.3956
TBILL 01.11.12_|PIBL1211A016 [4M 1/11/2012] 125] 0.34] _ 0.709000] 0.3500 | 10:29:52 AM| 0.3500 | 0.7193 | 0.5658 | 0.4935
TBILL 01.25.12_|PIBL0611G030 |5M 1/25/2012] 139] 0.38]  0.524397| 1.0000 | 11:33:05AM| 1.0000 | 0.7492 | 05981 | 05326
TBILL 02.08.12_|PIBL1211B033 [5M 2/8/2012] 153 0.42 0.7791 | 0.6304 | 05717
TBILL 02.22.12_|PIBL1211B042 |5M 2/22/2012] 167] 0.46 0.8090 | 0.6627 | 0.6109
TBILL 03.07.12" |PIBL1211C050 |6M 3/7/2012] 181] 0.50] 25.816300] 0.6000 | 3:13:52 PM| 0.6000 | 0.8388 | 0.6950 | 0.6500
TBILL 03.21.12_|PIBL1211C069 |7M 3/21/2012] 195 0.53 0.8617 | 0.7196 | 0.6668
TBILL 04.04.12_|PIBL1211D077 [7M 4/4/2012] 209] 057 0.8846 | 0.7442 | 0.6837
TBILL 04.18.12_|PIBL1211D086 [8M 4/18/2012] 223] 0.61 0.9075 | 0.7688 | 0.7005
TBILL 05.02.12_|PIBL1211E094 [8M 5/2/2012] 237 0.65 0.9303 | 0.7935 | 0.7173
TBILL 06.13.12_|PIBL1211F128 |9M 6/13/2012] 279] 0.76 0.9989 | 0.8673 | 0.7678
TBILL 06.27.12_|PIBL1211F137 [10M | 6/27/2012] 293] 0.80 1.0218 | 0.8919 | 0.7846
TBILL 07.11.12_|PIBL1211G145 [10M | _7/11/2012] 307| 0.84]  0.108000] 0.7500 | 3:26:54PM| 0.7500 | 1.0447 | 0.9165 | 0.8014
TBILL 08.08.12_|PIBL1211H162 [11M 8/8/2012] 335] 0.92 1.0904 | 0.9658 | 0.8351
TBILL 08.22.12_|PIBL1211H171 [1Y 8/22/2012| 349 0.96] 40.250423| 0.8750 | 4:08:06 PM| 0.8683 | 1.1133 | 0.9904 | 0.8519
TBILL 09.05.12° [PIBL12111189 [1Y 9/5/2012] 363] 0.99] 149.528920] 0.8750 | B3:59:13PM| 0.8688 | 1.1362 | 1.0150 | 0.8687




