Interpolated Bills
October 12, 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] 6] 0.02]  0.172729] 2.5000 | 10:10:33 AM| 25000 | 4.3794 | 4.3485 | 4.2727
TBILL 10.26.11 |PIBLO311G153 [<IM_| 10/26/2011] 13| 0.04 4.2105 | 4.1364 | 3.9545
TBILL 11.02.11 |PIBL1210K222 [<IM | _11/2/2011] 20| 0.05]  5.006400] 3.0000 | 3:34:33PM| 3.0000 | 4.0416 | 3.9242 | 3.6364
TBILL 11.09.11 |PIBLO311H161 [1M 11/9/2011] 27| 0.07 3.8727 | 3.7121 | 3.3182
TBILL 11.16.11* [PIBL1210K231 [IM__| 11/16/2011] 34| 0.09 3.7038 | 3.5000 | 3.0000
TBILL 11.23.11 |PIBLO31TH170 [1M | 11/23/2011] 41 0.11 3.5047 | 3.3938 | 2.9563
TBILL 11.29.11 |PIBL1210L249 [2M | 11/29/2011 47| 0.13]  3.979000] 2.3750 | 11:4043AM| 2.3750 | 35012 | 3.3027 | 2.9188
TBILL 12.07.11 |PIBLO3111188 _[2M 12/7/2011] 55| 0.15 3.3764 | 3.1813 | 2.8688
TBILL 12.21.11 |[PIBLO311197 [2M | 12/21/2011] 69] 0.19] _ 4.112814] 2.0000 | 11:35:39 AM| 2.0000 | 3.1582 | 2.9688 | 2.7813
TBILL 01.11.12° |PIBL1211A016 [3M 1/11/2012] 90| 0.25]  0.300000] 2.6500 | 11:23:16 AM| 2.6500 | 2.8308 | 26500 | 2.6500
TBILL 01.25.12_|PIBL0611G030 |4M 1/25/2012] 104] 0.28 2.8069 | 26250 | 2.6250
TBILL 02.08.12_|PIBL1211B033 [4M 2/8/2012] 118 0.32 2.7830 | 26000 | 2.6000
TBILL 02.22.12_|PIBL1211B042 |5M 2/22/2012] 132] 0.36 2.7501 | 25750 | 2.5750
TBILL 03.07.12_|PIBL1211C050 |5M 3/7/2012] 146 0.40 2.7352 | 25500 | 2.5500
TBILL 03.21.12_|PIBL1211C069 |5M 3/21/2012] 160] 0.44 27113 | 2.5250 | 25250
TBILL 04.04.12_|PIBL1211D077 |6M 4/4/2012] 174 0.48 2.6874 | 25000 | 2.5000
TBILL 04.18.12* [PIBL1211D086 [6M 4/18/2012] 188| 0.52 2.6635 | 2.4750 | 2.4750
TBILL 05.02.12_|PIBL1211E094 [7M 5/2/2012] 202 0.55 2.6673 | 24773 | 2.4773
TBILL 06.13.12_|PIBL1211F128 [8M 6/13/2012] 244] 067 2.6788 | 2.4841 | 2.4841
TBILL 06.27.12_|PIBL1211F137 [9M 6/27/2012] 258| 0.71 2.6827 | 24864 | 2.4864
TBILL 07.11.12_|PIBL1211G145 [9M 7/1/2012] 272] 0.75 2.6865 | 2.4886 | 2.4886
TBILL 08.08.12_|PIBL1211H162 [10M 8/8/2012] 300 0.82 2.6942 | 24932 | 2.4932
TBILL 08.22.12_|PIBL1211H171 [11M | 8/22/2012] 314] 0.86 2.6081 | 24955 | 2.4955
TBILL 09.05.12_|PIBL12111189 [11M 9/5/2012] 328] 0.90] 50.102000] 1.8750 | 11:58:45AM| 2.1993 | 2.7019 | 24977 | 2.4977
TBILL 09.19.12" [PIBL12111198 [1Y 9/19/2012] 342] 0.94 2.7058 | 25000 | 2.5000




