Interpolated Bills

October 20, 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 10.26.11 |PIBLO311G153 [<IM | 10/26/2011] 5| 0.01] 56.144018] 1.8000 | 11:29:28 AM[ 1.7945 | 4.2752 | 4.2531 | 4.2531
TBILL 11.02.11 |PIBL1210K222 [<IM_| 11/2/2011] 12| 0.03 3.8819 | 38211 | 3.8211
TBILL 11.09.11 [PIBLO311H161 [<IM | 11/9/2011] 19| 0.05 34886 | 3.3891 | 3.3891
TBILL 11.16.11 |PIBL1210K231 [1M | 11/16/2011] 26| 0.07 3.0953 | 29570 | 2.9570
TBILL 11.23.11* [PIBLO311H170 [IM__| 11/23/2011] 33| 0.09]  0.607985| 1.2500 | 3:54:11 PM| 1.2500 | 2.7019 | 2.5250 | 2.5250
TBILL 11.29.11 [PIBL1210L249 [1M | 11/29/2011] 39| 0.41]  1.007300] 25000 | 3:03:24 PM| 2.5000 | 2.6170 | 2.4393 | 2.4369
TBILL 12.07.11_|PIBLO3111188_|2M 12/7/2011] 47| 0.13] 150.000000] 1.7500 | 11:10:54 AM| 1.7500 | 25037 | 2.3250 | 2.3194
TBILL 12.21.11 |PIBLO3111197 [2M | 12/21/2011] 61| 0.7 2.3055 | 21250 | 2.1139
TBILL 01.11.12_|PIBL1211A016 |3M 1/11/2012] 82| 0.22]  1.002000] 1.1250 | 11:10:11 AM| 1.1250 | 2.0082 | 1.8250 | 1.8056
TBILL 01.25.12° |PIBLO611G030 [3M 1/25/2012] 96| 0.26 1.8100 | 1.6250 | 1.6000
TBILL 02.08.12_|PIBL1211B033 |4M 2/8/2012] 110] 0.30 1.8419 | 1.6683 | 1.6250
TBILL 02.22.12_|PIBL1211B042 [4M 2/22/2012] 124 0.34 1.8738 | 1.6917 | 1.6500
TBILL 03.07.12_|PIBL1211C050 |5M 3/7/2012] 138 0.38] 46.286000] 1.3750 | 11:11:30 AM| 1.37156 | 1.9058 | 1.7250 | 1.6750
TBILL 03.21.12_|PIBL1211C069 [5M 3/21/2012] 152 0.42 19377 | 1.7583 | 1.7000
TBILL 04.04.12_|PIBL1211D077 |5M 4/4/2012] _166] 0.45 1.9696 | 1.7917 | 1.7250
TBILL 04.18.12" |PIBL1211D086 |6M 4/18/2012] 180] 0.49]  7.418000] 1.2750 | 2:15:42PM| 1.2580 | 2.0015 | 1.8250 | 1.7500
TBILL 05.02.12_|PIBL1211E094 |[7M 5/2/2012] 194] 0.53|  4.465583| 1.3000 | 2:19:29PM| 1.9389 | 20064 | 1.8288 | 1.7538
TBILL 06.13.12_|PIBL1211F128 [8M 6/13/2012] 236 0.65 2.0212 | 1.8404 | 1.7654
TBILL 06.27.12_|PIBL1211F137 |9M 6/27/2012] 250] 0.68 2.0261 | 1.8442 | 1.7692
TBILL 07.11.12_|PIBL1211G145 [9M 7/1/2012] 264] 0.72]  6.422195] 1.3000 | 2:51:36PM| 1.8027 | 2.0310 | 1.8481 | 1.7731
TBILL 08.08.12_|PIBL1211H162 [10M 8/8/2012] 292| 0.80| 27.310848| 1.3250 | 2:42:39PM| 1.3528 | 20408 | 1.8568 | 1.7808
TBILL 08.22.12_|PIBL1211H171 [10M | 8/22/2012] 306] 0.84]  0.103000] 1.3500 | 10:47:18 AM| 1.3500 | 2.0457 | 1.8596 | 1.7846
TBILL 09.05.12_|PIBL12111189 [11M 9/5/2012] 320 0.88] 19.746310] 1.3500 | 3:29:46 PM| 1.2848 | 20507 | 1.8635 | 1.7885
TBILL 09.19.12_|PIBL12111198 [11M | 9/19/2012] 334] 0.2 2.0556 | 1.8673 | 1.7923
TBILL10.17.12* [PIBL1211J213 [1Y | 10/17/2012] 362] 0.99]  0.656000] 1.3500 | 95358 AM| 1.3500 | 2.0654 | 1.8750 | 1.8000




