Interpolated Bills
September 08, 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] 5| 0.01 4.0801 | 4.0625 | 4.0625
TBILL 09.21.11 |PIBL12101190 |<IM | 9/21/2011] 12| 0.03 3.3453 | 3.2969 | 3.2069
TBILL 09.28.11 |PIBLO311F136 [<IM | 9/28/2011] 19| 0.05 2.6104 | 25313 | 25313
TBILL 10.05.11_|PIBL1210J206 [1M 10/5/2011] 26| 0.07 1.8756 | 1.7656 | 1.7656
TBILL 10.12.11* [PIBLO311G144 [IM | 10/12/2011] 33| 0.09 1.1408 | 1.0000 | 1.0000
TBILL 10.19.11_|[PIBL1210J215 [1M | 10/19/2011] 40| 0.11 1.0734 | 0.9306 | 0.9294
TBILL 10.26.11 [PIBLO311G153 [2M | 10/26/2011] 47| 0.13 1.0067 | 0.8612 | 0.8588
TBILL 11.02.11 |PIBL1210K222 [2M 11/2/2011] 54| 0.15 0.9387 | 0.7919 | 0.7881
TBILL 11.09.11 |PIBLO311H161 |2M 11/9/2011] 61| 0.7 0.8713 | 0.7225 | 0.7175
TBILL 11.16.11 |PIBL1210K231 [2M | 11/16/2011] 68| 0.19 0.8040 | 0.6531 | 0.6469
TBILL 11.23.11_|PIBLO311H170 [2M | 11/23/2011] 75| 0.21] 141.430000] 0.4000 | 10:19:25AM| 0.4000 | 0.7366 | 0.5837 | 0.5763
TBILL 11.29.11 |PIBL1210L249 [2M | 11/29/2011] 81| 0.22 0.6789 | 05243 | 05157
TBILL 12.07.11* [PIBL03111188_|3M 12/7/2011] 89| 0.24] 45.000000] 0.3850 | 10:25:52 AM| 0.3850 | 0.6019 | 0.4450 | 0.4350
TBILL 01.11.12_|PIBL1211A016 [4M 1/11/2012] 124] 0.34 0.6827 | 05238 | 0.5020
TBILL 01.25.12_|PIBL0611G030 |5M 1/25/2012 138] 0.38] 200.000000] 0.5500 | 2:08:34 PM| 0.5500 | 0.7150 | 0.5554 | 0.5288
TBILL 02.08.12_|PIBL1211B033 [5M 2/8/2012] 152 0.42 0.7473 | 05869 | 0.5556
TBILL 02.22.12_|PIBL1211B042 |5M 2/22/2012| 166] 0.45] 160.000000] 0.6000 | 10:20:25AM| 0.6000 | 0.7796 | 0.6185 | 0.5824
TBILL 03.07.12" |PIBL1211C050 |6M 3/7/2012] 180] 0.49] 67.916200] 1.0000 | B3:18:43PM| 0.6092 | 0.8119 | 0.6500 | 0.6092
TBILL 03.21.12_|PIBL1211C069 |7M 3/21/2012] 194 0.53 0.8335 | 0.6671 | 0.6295
TBILL 04.04.12_|PIBL1211D077 [7M 4/4/2012] 208] 057 0.8551 | 0.6843 | 0.6498
TBILL 04.18.12_|PIBL1211D086 [8M 4/18/2012] 222] 0.61 0.8767 | 0.7014 | 0.6700
TBILL 05.02.12_|PIBL1211E094 [8M 5/2/2012] 236 0.65 0.8983 | 0.7185 | 0.6903
TBILL 06.13.12_|PIBL1211F128 |9M 6/13/2012] 278| 0.76]  4.306100] 1.0000 | 3:17:48 PM| 1.0000 | 0.9631 | 0.7699 | 0.7511
TBILL 06.27.12_|PIBL1211F137 [10M | 6/27/2012] 292] 0.80]  0.230200] 1.0000 | 3:16:49 PM| 1.0000 | 0.9847 | 0.7871 | 0.7714
TBILL 07.11.12_|PIBL1211G145 [10M | _7/11/2012] 306 0.84]  0.406000] 0.8000 | 2:25:18 PM| 0.8000 | 1.0063 | 0.8042 | 0.7917
TBILL 08.08.12_|PIBL1211H162 [11M 8/8/2012] 334 0.92 1.0495 | 0.8385 | 0.8322
TBILL 08.22.12_|PIBL1211H171 [1Y 8/22/2012] 348| 0.95| 328.745203] 0.8750 | 10:21:28 AM| 0.8760 | 1.0711 | 0.8556 | 0.8525
TBILL 09.05.12° [PIBL12111189 [1Y 9/5/2012] 362] 0.99] 24.903000] 0.8650 | 10:21:20 AM[ 0.8430 | 1.0927 | 0.8727 | 0.8727




