Interpolated Bills

November 29, 2011

'"s,fl':n':‘:"t ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield| Traded Time | W.Ave | PDSIF | PDSI-R1 | PDSI-R2
TBILL 12.07.11 |PIBL03111188 |<1M 12/7/2011 6] 0.02 42180 | 4.1906 | 4.1906
TBILL 12.21.11 |PIBLO3111197 |<IM | 12/21/2011] 20| 0.05 3.4285 | 3.3244 | 3.3244
TBILL 01.11.12" |PIBL1211A016 |1M 1/11/2012] 41| 011 22442 | 2.0250 | 2.0250
TBILL 01.25.12 |PIBL0611G030 |2M 1/25/2012] 55| 0.15 22457 | 2.0288 | 2.0599
TBILL 02.01.12 |PIBL0311K229 |2M 21/2012| 62| 017 22464 | 2.0306 | 2.0773
TBILL 02.08.12 |PIBL1211B033 |2M 2/8/2012] 69| 0.19 52471 | 2.0325 | 2.0048
TBILL 02.15.12 |PIBL0311K238 |2M 5A5/2012] 76| 0.21] 13.686100] 1.0750 | 11:37:32 AM| 1.0750 | 2.2478 | 2.0344 | 2.1122
TBILL 02.22.12 |PIBL1211B042 |3M 2/22/2012| 83| 0.23 20486 | 2.0363 | 2.1297
TBILL 03.07.12" |PIBL1211C050 |3M 3/7/2012| 97| 0.27| 1169.858000] 1.2000 | 3:47:12 PM| 2.1646 | 2.2500 | 2.0400 | 2.1646
TBILL 03.21.12 |PIBL1211C069 |4M 3/21/2012] 111 0.30] _ 1.708528] 2.0000 9:36:03 AM| 2.0000 | 21717 | 1.9593 | 2.0554
TBILL 04.04.12 |PIBL1211D077 |4M 4/472012| 125| 0.34 20935 | 1.8786 | 1.9461
TBILL 04.18.12 |PIBL1211D086 |5M 4/18/2012| 139] 0.38 50152 | 1.7979 | 1.8369
TBILL 05.02.12 |PIBL1211E094 |5M 5/2/2012| 153| 0.42| 32.419738] 1.0000 | 1115220 AM| 1.0091 | 1.9369 | 1.7171 | 1.7277
TBILL 05.16.12 |PIBLO611K044 |5M 5/16/2012] 167| 0.46]  26.704000] 1.2000 | 2:50:56 PM| 1.1347 | 1.8586 | 1.6364 | 1.6185
TBILL 06.13.12" |PIBL1211F128 |6M 6/13/2012] 195 0.53 17021 | 1.4750 | 1.4000
TBILL 06.27.12 |PIBL1211F137 |7M 6/27/2012] 209] 0.57] _ 0.828000] 2.5000 | 2:29:58 PM| 2.5000 | 1.7149 | 1.4875 | 1.4150
TBILL 07.11.12 |PIBL1211G145 |8M 771/2012] 223| 0.61 17277 | 1.5000 | 1.4300
TBILL 08.08.12 |PIBL1211H162 |9M 8/8/2012] 251| 0.69 17534 | 15250 | 1.4600
TBILL 08.22.12 |PIBL1211H171 |OM 8/22/2012| 265| 0.73 17662 | 15375 | 1.4750
TBILL 09.05.12 |PIBL12111189 |9M 9/5/2012| 279 0.76 17791 | 15500 | 1.4900
TBILL 09.19.12 |PIBL12111198 |10M 9/19/2012] 293 0.80 17919 | 15625 | 1.5050
TBILL 10.17.12 |PIBL1211J213 |11M | 10/17/2012] 321] 0.88 18176 | 15875 | 15350
TBILL 10.31.12" |PIBL1211K220 |1Y 10/31/2012] 335] 0.92]  1.362000] 1.0600 | 11:02:28 AM| 1.0600 | 1.8304 | 1.6000 | 1.5500




