Interpolated Bills

October 03, 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 10.05.11 |PIBL1210J206 [<IM | 10/5/2011] 1 45000 | 45000 | 4.5000
TBILL 10.12.11 |PIBLO311G144 [<IM_| 10/12/2011] 8| 0.02 4.4158 | 4.3750 | 4.3750
TBILL10.19.11_[PIBL1210J215 [<IM | 10/19/2011] 15| 0.04] 144.000000] 2.0150 | 2:28:224PM| 2.0378 | 4.3315 | 4.2500 | 4.2500
TBILL 10.26.11 |PIBLO311G153 [<IM_| 10/26/2011] 22| 0.06] 50.000000] 2.0500 | 2:18:54 PM| 2.0500 | 4.2473 | 4.1250 | 4.1250
TBILL 11.02.11 |PIBL1210K222 [1M 11/2/2011] 29| 0.08] 2140843 1.7500 | 3:42:18 PM| 2.6820 | 4.1631 | 4.0000 | 4.0000
TBILL 11.09.11* |PIBLO311H161 [1M 11/9/2011] 36| 0.10 4.0788 | 3.8750 | 3.8750
TBILL11.16.11 [PIBL1210K231 [IM__| 11/16/2011] 43| 0.12 3.9690 | 3.7639 | 3.7917
TBILL 11.23.11 |PIBLO311H170 [2M | 11/23/2011] 50| 0.14 3.8592 | 3.6528 | 3.7083
TBILL 11.29.11 |PIBL1210L249 [2M | 11/29/2011] 56| 0.15] _ 0.010930] 2.3750 | 10:1854AM| 2.3750 | 3.7650 | 3.5575 | 3.6369
TBILL 12.07.11 |PIBLO3111188 _[2M 12/7/2011] 64| 0.18 3.6305 | 3.4306 | 3.5417
TBILL 12.21.11 |[PIBLO3111197 [2M | 12/21/2011] 78| 0.21] 46.800000] 2.1500 | 2:2859 PM| 2.1500 | 3.4199 | 3.2083 | 3.3750
TBILL 01.11.12° |PIBL1211A016 [3M 1/11/2012] 99| 0.27] 945.000000] 3.1250 | 3:23:25PM| 3.1250 | 3.0904 | 2.8750 | 3.1250
TBILL 01.25.12_|PIBL0611G030 |4M 1/25/2012] 113| 0.31| 442.000000] 2.6250 | 3:20:48 PM| 2.6250 | 2.9660 | 2.7500 | 2.9792
TBILL 02.08.12_|PIBL1211B033 [4M 2/8/2012] 127| 0.35| 1278.000000] 3.4000 | 4:04:27 PM| 3.4667 | 2.8415 | 26250 | 2.8333
TBILL 02.22.12_|PIBL1211B042 |5M 2/22/2012] 141] 0.39]  0.613000] 0.7500 | 10:29:07 AM| 0.7500 | 2.7171 | 2.5000 | 2.6875
TBILL 03.07.12_|PIBL1211C050 |5M 3/7/2012] 155 0.42 2.5027 | 23750 | 25417
TBILL 03.21.12_|PIBL1211C069 |5M 3/21/2012] 169] 0.46 2.4683 | 22500 | 2.3958
TBILL 04.04.12° |PIBL1211D077 |6M 4/4/2012] 183 0.50 2.3438 | 21250 | 2.2500
TBILL 04.18.12_|PIBL1211D086 |7M 4/18/2012] 197] 0.54]  0.500000] 1.8000 | 11:44:31 AM| 1.8000 | 2.3027 | 2.0833 | 2.2083
TBILL 05.02.12_|PIBL1211E094 [7M 5/2/2012] 211 0.58 2.2615 | 20417 | 2.1667
TBILL 06.13.12_|PIBL1211F128 |9M 6/13/2012] 253] 0.69 21379 | 1.9167 | 2.0417
TBILL 06.27.12_|PIBL1211F137 [9M 6/27/2012] 267] 0.73]  4.285000] 3.5000 | 10:57:00 AM[ 35000 | 2.0967 | 1.8750 | 2.0000
TBILL 07.11.12_|PIBL1211G145 [9M 7/1/2012] 281] 0.77 2.0555 | 1.8333 | 1.9583
TBILL 08.08.12_|PIBL1211H162 [10M 8/8/2012] 309| 0.85]  2.000000] 1.5500 | 3:53:41PM| 1.5500 | 1.9732 | 1.7500 | 1.8750
TBILL 08.22.12_|PIBL1211H171 [11M | 8/22/2012] 323| 0.88 19320 | 1.7083 | 1.8333
TBILL 09.05.12_|PIBL12111189 [11M 9/5/2012] 337 0.92 1.8908 | 1.6667 | 1.7917
TBILL 09.19.12" [PIBL12111198 [1Y 9/19/2012] 351] 0.96 1.8496 | 1.6250 | 1.7500




