Interpolated Bills
October 05, 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] 6] 0.02 44350 | 4.4053 | 4.2012
TBILL 10.19.11_|PIBL1210J215 [<IM_| 10/19/2011] 13| 0.04] 90.600274] 2.0000 | 11:28:56 AM| 2.1255 | 4.3441 | 4.2727 | 3.7828
TBILL 10.26.11 |PIBLO311G153 [<IM | 10/26/2011] 20| 0.05 4.2531 | 4.1402 | 3.3644
TBILL 11.02.11 |PIBL1210K222 [1M 11/2/2011] 27| 0.07| 67.310000] 25500 | 2:28:27 PM| 2.5277 | 4.1621 | 4.0076 | 2.9461
TBILL 11.09.11* [PIBLO31TH161 [1M 11/9/2011] 34| 0.09 4.0712_| 3.8750 | 25277
TBILL 11.16.11 |PIBL1210K231 [1M | 11/16/2011] 41| 0.11 3.9647 | 3.7667 | 2.5390
TBILL 11.23.11_|PIBLO311H170 [2M | 11/23/2011] 48| 0.13] _ 0.020067| 2.2500 | 10:5057 AM| 2.2500 | 3.8583 | 3.6583 | 2.5502
TBILL 11.29.11 |PIBL1210L249 [2M | 11/20/2011] 54| 0.15] 24.725923] 23750 | B3:27:17PM| 2.2381 | 8.7671 | 3.5655 | 2.5598
TBILL 12.07.11_|PIBLO3111188_|2M 12/7/2011] 62| 0.7 3.6455 | 3.4417 | 25727
TBILL 12.21.11 |PIBLO3111197 [2M | 12/21/2011] 76| 0.21]  6.842362] 22750 | 11:49:28 AM| 2.2750 | 3.4327 | 3.2250 | 2.5952
TBILL 01.11.12" [PIBL1211A016 |3M 1/11/2012] 97| 0.27| 462.289000] 2.9000 | 3:23:04 PM| 2.6289 | 3.1135 | 29000 | 2.6289
TBILL 01.25.12_|PIBLO611G030 [4M 1/25/2012] 111] 0.30]  3.590263] 2.2500 | 9:08:06 AM| 2.2500 | 3.0266 | 28125 | 2.5782
TBILL 02.08.12_|PIBL1211B033 |4M 2/8/2012] 125| 0.34 2.9307 | 2.7250 | 25276
TBILL 02.22.12_|PIBL1211B042 |5M 2/22/2012] 139] 0.38 2.8529 | 26375 | 2.4769
TBILL 03.07.12_|PIBL1211C050 |5M 3/7/2012] 153| 0.42| 15.214000] 2.2750 | 11:1546 AM| 2.3243 | 27660 | 2.5500 | 2.4263
TBILL 03.21.12_|PIBL1211C069 [5M 3/21/2012] 167 0.46 2.6792 | 24625 | 2.3756
TBILL 04.04.12* [PIBL1211D077 [6M 4/4/2012] 181] 0.50]  6.000000] 1.8000 | 9:2457 AM| 1.8000 | 25923 | 2.3750 | 2.3250
TBILL 04.18.12_|PIBL1211D086 [7M 4/18/2012] 195] 0.53]  0.992000] 2.0000 | 11:09:58 AM[ 2.0000 | 2.5619 | 2.4808 | 2.4206
TBILL 05.02.12_|PIBL1211E094 |7M 5/2/2012] 209 0.57|  1.944300] 1.5000 | 10:45:19 AM| 15000 | 25314 | 2.5867 | 2.5162
TBILL 06.13.12_|PIBL1211F128 [9M 6/13/2012] 251] 0.69 2.4401 | 29042 | 2.8031
TBILL 06.27.12_|PIBL1211F137 |9M 6/27/2012] 265| 0.73 2.4096 | 3.0100 | 2.8987
TBILL 07.11.12_|PIBL1211G145 [9M 7/11/2012] 279 0.76]  3.000000] 1.5250 | 11:30:43AM| 15250 | 2.3792 | 3.1158 | 29943
TBILL 08.08.12_|PIBL1211H162 [10M 8/8/2012] 307| 0.84]  1.746000] 1.5000 | 9:23:28 AM| 1.5000 | 2.3183 | 83.3275 | 3.1856
TBILL 08.22.12_|PIBL1211H171 [11M | 8/22/2012] 321] 0.88]  1.138023] 1.5250 | 11:31:30 AM| 1.5250 | 22878 | 3.4333 | 3.2811
TBILL 09.05.12_|PIBL12111189 [11M 9/5/2012 335 0.92| 17.447405| 1.3701 | B3:59:50 PM| 1.3561 | 22574 | 3.5392 | 3.3767
TBILL 09.19.12° [PIBL12111198 [1Y 9/19/2012] 349 0.96 2.2269 | 3.6450 | 3.4723




