Interpolated Bills

December 13, 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 12.21.11_|[PIBLO311197 [<IM | 12/21/2011] 7| 0.02 41668 | 4.1378 | 4.1378
TBILL 01.11.12_|PIBL1211A016 [1M 1/11/2012] 28] 0.08]  2.561000] 23500 | 3:06:53 PM| 2.3500 | 3.0005 | 2.8701 | 2.8701
TBILL 01.25.12* [PIBL0611G030 [1M 1/25/2012] 42| 0.12|  4.065106] 3.5000 | 9:01:45 AM| 3.5000 | 2.2229 | 2.0250 | 2.0250
TBILL 02.01.12_|PIBLO311K229 [2M 2/1/2012] 49 0.13 21702 | 19510 | 1.9510
TBILL 02.08.12_|PIBL1211B033 |2M 2/8/2012] 56| 0.15 21174 | 1.8769 | 1.8769
TBILL 02.15.12_|PIBLO311K238 [2M 25/2012] 63| 0.17 2.0647 | 1.8029 | 1.8029
TBILL 02.22.12_|PIBL1211B042 |2M 2/22/2012] 70| 0.19]  0.370211] 1.0000 | 10:48:13 AM| 1.0000 | 2.0120 | 1.7289 | 1.7289
TBILL 03.07.12_|PIBL1211C050 [3M 3/7/2012] 84| 0.23]  2.003000] 1.0000 | 10:04:56 AM| 1.0000 | 1.9065 | 15808 | 1.5808
TBILL 03.14.12" [PIBLO311L255 |3M 3/14/2012] 91| 0.25] 577.780000] 1.5000 | 8:50:32AM| 15086 | 1.8538 | 1.5068 | 1.5068
TBILL 03.21.12_|PIBL1211C069 [3M 3/21/2012] 98] 0.27 1.8647 | 15255 | 1.5228
TBILL 04.04.12_|PIBL1211D077 |4M 4/4/2012] 12| 0.31 1.8866 | 1.5629 | 1.5549
TBILL 04.18.12_|PIBL1211D086 [4M 4/18/2012] 126 0.35 1.9085 | 1.6008 | 1.5869
TBILL 05.02.12_|PIBL1211E094 |5M 5/2/2012 140] 0.38 19303 | 1.6378 | 1.6189
TBILL 05.16.12_|PIBLO611K044 [5M 5/16/2012] 154 0.42 19522 | 1.6752 | 1.6509
TBILL 06.13.12" [PIBL1211F128 [6M 6/13/2012] 182] 0.50] 250.000000] 15750 | 2:35:54 PM| 1.7150 | 1.9960 | 1.7500 | 1.7150
TBILL 06.27.12_|PIBL1211F137 [7M 6/27/2012] 196] 0.54 19674 | 1.7250 | 1.6930
TBILL 07.11.12_|PIBL1211G145 [7M 7/11/2012] 210] 0.58 1.9387 | 1.7000 | 1.6710
TBILL 08.08.12_|PIBL1211H162 [8M 8/8/2012] 238 0.65 1.8814 | 1.6600 | 1.6270
TBILL 08.22.12_|PIBL1211H171 [9M 8/22/2012] 252] 0.69 1.8528 | 1.6250 | 1.6050
TBILL 09.05.12_|PIBL12111189 [9M 9/5/2012] 266| 0.73 1.8242 | 1.6000 | 1.5830
TBILL 09.19.12_|PIBL12111198 |9M 9/19/2012] 280] 0.77 179556 | 1.5750 | 1.5610
TBILL 10.17.12_|PIBL1211J213 [1OM | 10/17/2012] 308] 0.84 17382 | 1.5250 | 1.5170
TBILL 10.31.12" [PIBL1211K220 [1Y | 10/31/2012] 322| 0.88]  0.107000] 1.1250 | 3:46:28PM| 1.1250 | 1.7096 | 1.5000 | 1.4950




