Interpolated Bills

November 22, 2011

'"s:;’n':‘:"t ISIN |Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield| Traded Time | W.Ave | PDSI-F | PDSI-R1 | PDSI-R2
TBILL 11.29.11 |PIBL1210L249 [<IM | 11/29/2011] 6] 0.02 4.0805 | 4.0463 | 4.0463
TBILL 12.07.11 |PIBLO3111188 |<IM | 12/7/2011] 14| 0.04 3.4093 | 3.3204 | 3.3204
TBILL 12.21.11* [PIBLO311197 [IM | 12/21/2011] 28| 0.08 2.2346 | 2.0500 | 2.0500
TBILL 01.11.12_|PIBL1211A016 [2M 1/11/2012] 49| 0.13 19547 | 1.8650 | 1.7895
TBILL 01.25.12_|PIBL0611G030 |2M 1/25/2012] 63| 0.17 17682 | 1.7417 | 1.6159
TBILL 02.01.12_|PIBLO311K229 [2M 2/1/2012] _70] 0.19 1.6749 | 1.6800 | 1.5291
TBILL 02.08.12_|PIBL1211B033 |2M 2/8/2012] 77| 0.21] _ 3.003000] 0.7500 | 11:14:31 AM| 0.7500 | 15816 | 1.6183 | 1.4422
TBILL 02.15.12_|PIBLO311K238 [3M 215/2012] 84| 0.23] 47.959556] 1.0500 | 3:53:33PM| 1.0264 | 1.4883 | 1.5667 | 1.3564
TBILL 02.22.12* [PIBL1211B042 |3M 2/22/2012] 91| 0.25|  0.202000] 15000 | 3:32:27 PM| 1.5000 | 1.3950 | 1.4950 | 1.2686
TBILL 03.07.12_|PIBL1211C050 [4M 3/7/2012] 105 0.29 13953 | 1.4458 | 1.2572
TBILL 03.21.12_|PIBL1211C069 |4M 3/21/2012] 119] 0.33 1.3956 | 1.3967 | 1.2457
TBILL 04.04.12_|PIBL1211D077 |5M 4/4/2012] 133 0.36 1.3960 | 1.3475 | 1.2343
TBILL 04.18.12_|PIBL1211D086 |5M 4/18/2012] 147] 0.40 13063 | 1.2983 | 1.2229
TBILL 05.02.12_|PIBL1211E094 [5M 5/2/2012] 161| 0.44]  4.715000] 1.0500 | 2:24:50 PM| 1.0500 | 1.3966 | 1.2492 | 1.2114
TBILL 05.16.12* [PIBLO611K044 [6M 5/16/2012] 175 0.48| 12.054000] 1.0759 | 2:27:18PM| 1.0759 | 1.3969 | 1.2000 | 1.2000
TBILL 06.13.12_|PIBL1211F128 [7M 6/13/2012] 203 0.56 14055 | 1.2108 | 1.2102
TBILL 06.27.12_|PIBL1211F137 |[7M 6/27/2012] 217] 0.59 14099 | 12162 | 1.2153
TBILL 07.11.12_|PIBL1211G145 [8M 7/11/2012] 231] 0.63 14142 | 1.2217 | 1.2204
TBILL 08.08.12_|PIBL1211H162 [9M 8/8/2012] 259] 0.71 14228 | 1.2325 | 1.2306
TBILL 08.22.12_|PIBL1211H171 [9M 8/22/2012| 273 0.75 14271 | 1.2379 | 1.2357
TBILL 09.05.12_|PIBL12111189_[10M 9/5/2012| 287] 0.79 14314 | 1.2433 | 1.2408
TBILL 09.19.12_|PIBL12111198 [1OM | 9/19/2012] 301] 0.82 14357 | 1.2487 | 1.2459
TBILL10.17.12_|[PIBL1211J213 [11M | 10/17/2012] 329] 0.90 14443 | 1.2596 | 1.2561
TBILL 10.31.12° [PIBL1211K220 [1Y | 10/31/2012] 343] 0.94] 152.309300] 1.0165 | 250:34PM| 1.2612 | 1.4487 | 1.2650 | 1.2612




