Interpolated Bills

October 10, 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 10.12.11 |PIBLO311G144 [<IM | 10/12/2011] 1 45000 | 45000 | 4.5000
TBILL 10.19.11_|PIBL1210J215 [<IM | 10/19/2011] 8| 0.02 4.3915 | 41000 | 4.0750
TBILL 10.26.11 |PIBLO311G153 [<IM | 10/26/2011 15| 0.04]  0.400220] 2.0000 | 10:51:11 AM| 2.0000 | 4.2831 | 3.7000 | 3.6500
TBILL 11.02.11 |PIBL1210K222 [<IM_| 11/2/2011] 22| 0.06 41746 | 3.3000 | 3.2250
TBILL 11.09.11 |PIBLO311H161 [1M 11/9/2011] 29| 0.08 4.0662 | 29000 | 2.8000
TBILL 11.16.11° [PIBL1210K231 [1M | 11/16/2011] 36| 0.10] 140.000000] 25000 | 10:32:56 AM| 2.5000 | 8.9577 | 25000 | 2.3750
TBILL 11.23.11_|PIBLO311H170 [IM__| 11/23/2011] 43| 0.12| 140.000000] 2.2500 | 3:50:54 PM| 2.2500 | 3.8243 | 2.5250 | 2.4156
TBILL 11.29.11 |PIBL1210L249 [2M | 11/29/2011] 49| 0.13 3.7009 | 25464 | 2.4504
TBILL 12.07.11_|PIBLO3111188_|2M 12/7/2011] 57| 0.16 3.5575 | 25750 | 2.4969
TBILL 12.21.11 |PIBLO3111197 [2M | 12/21/2011] 71| 0.19 3.2906 | 26250 | 25781
TBILL 01.11.12" [PIBL1211A016 |3M 1/11/2012] 92| 0.25 2.8904 | 27000 | 2.7000
TBILL 01.25.12_|PIBLO611G030 [4M 1/25/2012] 106] 0.29] 248.000000] 255000 | 4:07:06 PM| 2.5000 | 28668 | 2.6714 | 2.6714
TBILL 02.08.12_|PIBL1211B033 |4M 2/8/2012] 120] 0.33 28431 | 2.6429 | 2.6429
TBILL 02.22.12_|PIBL1211B042 |5M 2/22/2012] 134] 0.37] 160.000000] 2.5000 | 4:05:07 PM| 25000 | 2.8195 | 2.6143 | 26143
TBILL 03.07.12_|PIBL1211C050 |5M 3/7/2012] 148] 0.41]  0.500000] 2.0000 | 10:10:58 AM| 2.0000 | 2.7959 | 25857 | 2.5857
TBILL 03.21.12_|PIBL1211C069 [5M 3/21/2012] 162 0.44 2.7723 | 25571 | 25571
TBILL 04.04.12_|PIBL1211D077 [6M 4/4/2012] 176] 0.48 2.7486 | 2.5286 | 25286
TBILL 04.18.12° |PIBL1211D086 |6M 4/18/2012] 190 0.52 2.7250 | 25000 | 2.5000
TBILL 05.02.12_|PIBL1211E094 |[7M 5/2/2012| 204] 0.56 2.7343 | 2.5114 | 2.6054
TBILL 06.13.12_|PIBL1211F128 [8M 6/13/2012] 246] 0.67]  0.201000] 2.1000 | 10:41:27 AM| 21000 | 2.7621 | 2.5455 | 29216
TBILL 06.27.12_|PIBL1211F137 |9M 6/27/2012] 260] 0.71 2.7713 | 2.5668 | 8.0270
TBILL 07.11.12_|PIBL1211G145 [9M 741/2012] 274 0.75 2.7806 | 25682 | 3.1324
TBILL 08.08.12_|PIBL1211H162 [10M 8/8/2012| 302| 0.83 2.7991 | 25909 | 3.3432
TBILL 08.22.12_|PIBL1211H171 [11M | 8/22/2012] 316] 0.87| 250.000000] 2.3000 | 4:09:27 PM| 2.3000 | 2.8084 | 26023 | 3.4486
TBILL 09.05.12_|PIBL12111189 [11M 9/5/2012] 330] 0.90 2.8177 | 26136 | 3.5540
TBILL 09.19.12° [PIBL12111198 [1Y 9/19/2012] 344 0.94 2.8269 | 26250 | 3.6594




