Interpolated Bills
October 13, 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 10.19.11_[PIBL1210J215 [<IM | 10/19/2011] 5| 0.01 43690 | 4.3438 | 4.3438
TBILL 10.26.11 |PIBLO311G153 [<IM_| 10/26/2011] 12| 0.03 41397 | 4.0703 | 4.0703
TBILL 11.02.11 [PIBL1210K222 [<IM | 11/2/2011] 19| 0.05 3.9105 | 3.7969 | 3.7969
TBILL 11.09.11 |PIBLO311H161 [1M 11/9/2011] 26| 0.07 3.6812 | 35234 | 35234
TBILL 11.16.11" [PIBL1210K231 [IM__| 11/16/2011] 33| 0.09 34519 | 3.2500 | 3.2500
TBILL 11.23.11 |PIBLO311H170 [1M | 11/23/2011] 40| 0.11 3.3709 | 3.1687 | 3.1687
TBILL 11.29.11 [PIBL1210L249 [2M | 11/29/2011] 46| 0.13 3.3015 | 3.0991 | 3.0991
TBILL 12.07.11 |PIBLO3111188 _[2M 12/7/2011] 54| 0.15 3.2089 | 3.0062 | 3.0062
TBILL 12.21.11 [PIBLO311197 [2M | 12/21/2011] 68| 0.19 3.0469 | 2.8437 | 2.8437
TBILL 01.11.12° |PIBL1211A016 [3M 1/11/2012] 89| 0.24]  0.233000] 2.7500 | 11:26:13 AM| 2.7500 | 2.8038 | 26000 | 2.6000
TBILL 01.25.12_|PIBL0611G030 |4M 1/25/2012] 103| 0.28 2.7832_| 2.5821 | 2.5821
TBILL 02.08.12_|PIBL1211B033 [4M 2/8/2012] 117 0.32 2.7626 | 25643 | 2.5643
TBILL 02.22.12_|PIBL1211B042 |5M 2/22/2012] 131] 0.36 2.7420 | 2.5464 | 2.5464
TBILL 03.07.12_|PIBL1211C050 |5M 3/7/2012] 145 0.40 2.7214 | 25286 | 2.5286
TBILL 03.21.12_|PIBL1211C069 |5M 3/21/2012] 159| 0.4 2.7008 | 2.5107 | 25107
TBILL 04.04.12_|PIBL1211D077 |6M 4/4/2012] 173] 047 2.6802 | 24929 | 2.4929
TBILL 04.18.12* [PIBL1211D086 [6M 4/18/2012] 187| 051 2.6506 | 2.4750 | 2.4750
TBILL 05.02.12_|PIBL1211E094 [7M 5/2/2012] 201 0.55 2.6650 | 24773 | 2.4773
TBILL 06.13.12_|PIBL1211F128 [8M 6/13/2012] 243] 0.67 26813 | 2.4841 | 2.4841
TBILL 06.27.12_|PIBL1211F137 [9M 6/27/2012] 257] 0.70]  0.289569] 4.0000 | 11:01:40 AM| 4.0000 | 2.6867 | 2.4864 | 24864
TBILL 07.11.12_|PIBL1211G145 [9M 7/1/2012] 271] 0.74 2.6921 | 2.4886 | 2.4886
TBILL 08.08.12_|PIBL1211H162 [10M 8/8/2012] 299 0.82 2.7030 | 24932 | 2.4932
TBILL 08.22.12_|PIBL1211H171 [11M | 8/22/2012] 313| 0.86 2.7084 | 24955 | 2.4955
TBILL 09.05.12_|PIBL12111189 [11M 9/5/2012] 327] 0.90]  0.811000] 1.3000 | 10:5342AM| 1.3000 | 2.7138 | 24977 | 2.4977
TBILL 09.19.12" [PIBL12111198 [1Y 9/19/2012] 341] 0.93 2.7192 | 25000 | 2.5000




