Interpolated Bills

November 17, 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 11.23.11 |PIBLO311H170 [<IM | 11/23/2011] 5| 0.01 42104 | 4.1894 | 4.1513
TBILL 11.29.11 |PIBL1210L249 [<IM | 11/29/2011] 11| 0.03] 50.000000] 3.5000 | 2:24:49 PM| 3.5000 | B3.7760 | 3.7234 | 3.6283
TBILL 12.07.11_[PIBLO3111188 |[<IM | 12/7/2011] 19| 0.05 31968 | 3.1022 | 2.9309
TBILL 12.21.11* [PIBLO3111197 [IM | 12/21/2011] 33| 0.09] 64.006000] 0.6250 | 25156 PM| 1.7105 | 2.1833 | 2.0150 | 1.7105
TBILL 01.11.12_|PIBL1211A016 |2M 1/11/2012] 54| 0.15 1.8777 | 16563 | 1.4592
TBILL 01.25.12_|PIBLO611G030 [2M 1/25/2012] 68| 0.19 16740 | 1.4172 | 1.2917
TBILL 02.01.12_|PIBL0311K229 |2M 2//2012] 75| 0.21] _ 4.000000] 0.7750 | 9:38:35AM| 0.7750 | 15722 | 1.2976 | 1.2079
TBILL 02.08.12_|PIBL1211B033 [3M 2/8/2012] 82| 0.22 14703 | 1.1781 | 1.1241
TBILL 02.15.12* [PIBL0311K238 |3M 2/15/2012] 89| 0.24] 69.380000] 0.7500 | 12:03:35 PM| 1.0404 | 1.3685 | 1.0685 | 1.0404
TBILL 02.22.12_|PIBL1211B042 [3M 2/22/2012] 96| 0.26 13734 | 1.0732 | 1.0527
TBILL 03.07.12_|PIBL1211C050 |4M 3/7/2012] 110 0.30 13833 | 11027 | 1.0772
TBILL 03.21.12_|PIBL1211C069 [4M 3/21/2012] 124 0.34 13932 | 1.1322 | 1.1018
TBILL 04.04.12_|PIBL1211D077 |5M 4/4/2012] 138] 0.38 1.4030 | 1.1616 | 1.1263
TBILL 04.18.12_|PIBL1211D086 [5M 4/18/2012] 152 0.42 14129 | 1.1911 | 1.1509
TBILL 05.02.12_|PIBL1211E094 |5M 5/2/2012] 166] 0.45 14228 | 1.2205 | 1.1754
TBILL 05.16.12° |PIBLO611K044 |6M 5/16/2012] 180] 0.49]  5.145000] 1.0701 | 3:39:50 PM| 1.0628 | 1.4327 | 1.2500 | 1.2000
TBILL 06.13.12_|PIBL1211F128 |[7M 6/13/2012] 208] 057 1.4343 | 1.2500 | 1.2000
TBILL 06.27.12_|PIBL1211F137 [8M 6/27/2012] 222] 0.61]  0.210000] 1.5000 | 10:56:43 AM| 15000 | 1.4351 | 1.2500 | 1.2000
TBILL 07.11.12_|PIBL1211G145 [8M 7/11/2012] 236] 0.65 1.4359 | 1.2500 | 1.2000
TBILL 08.08.12_|PIBL1211H162 [9M 8/8/2012] 264 0.72 14375 | 1.2500 | 1.2000
TBILL 08.22.12_|PIBL1211H171 [9M 8/22/2012] 278| 0.76 1.4383_| 1.2500 | 1.2000
TBILL 09.05.12_|PIBL12111189_[10M 9/5/2012] 292 0.80 143917 | 1.2500 | 1.2000
TBILL 09.19.12_|PIBL12111198 [10M | 9/19/2012| 306] 0.84 1.4399 | 1.2500 | 1.2000
TBILL 10.17.12_|PIBL1211J213 [11M | 10/17/2012] 334] 0.92 14415 | 1.2500 | 1.2000
TBILL 10.31.12" [PIBL1211K220 [1Y | 10/31/2012] 348] 0.95 1.4423 | 1.2500 | 1.2000




