Interpolated Bills

December 21, 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 01.11.12_|PIBL1211A016 [<IM | 1/11/2012] 20| 0.05 31890 | 3.0750 | 3.0750
TBILL 01.25.12" |PIBLO611G030 [1M 1/25/2012] 34| 0.09 2.2231 | 20250 | 2.0250
TBILL 02.01.12_|PIBL0311K229 [1M 21/2012] 41| 0.11 21584 | 1.9504 | 1.9594
TBILL 02.08.12_|PIBL1211B033 [2M 2/8/2012] 48] 0.13]  2.002500] 1.1500 | 10:50:21 AM| 1.1500 | 2.0938 | 1.8938 | 1.8938
TBILL 02.15.12_|PIBL0311K238 |2M 2/5/2012] 55| 0.15]  1.000000] 1.1500 | 3:36:17 PM| 1.1500 | 2.0291 | 1.8281 | 1.8281
TBILL 02.22.12_|PIBL1211B042 [2M 2/22/2012] 62| 0.17 19644 | 1.7625 | 1.7625
TBILL 03.07.12_|PIBL1211C050 |2M 3/7/2012] 76| 0.21]  8.037917] 1.1250 | 11:0142AM| 1.0882 | 1.8351 | 1.6313 | 1.6313
TBILL 03.14.12_|PIBLO311L255 [3M 3/14/2012] 83| 0.23] 11.242000] 1.1250 | 10:14:37 AM| 1.1054 | 1.7704 | 1.5656 | 1.5656
TBILL 03.21.12" [PIBL1211C069 |3M 3/21/2012] 90| 0.25 17058 | 1.5000 | 1.5000
TBILL 04.04.12_|PIBL1211D077 [4M 4/4/2012] 104] 0.28]  5.015000] 1.2000 | 3:32555 PM| 1.2000 | 1.7225 | 15179 | 15179
TBILL 04.18.12_|PIBL1211D086 |4M 4/18/2012] 118] 0.32 17393 | 1.5857 | 1.5357
TBILL 05.02.12_|PIBL1211E094 [5M 5/2/2012] 132 0.36 1.7560 | 1.5536 | 1.5536
TBILL 05.16.12_|PIBLO611K044 |5M 5/16/2012] 146] 0.40 17728 | 15714 | 1.5714
TBILL 06.13.12_|PIBL1211F128 |6M 6/13/2012] 174] 048]  1.558000] 1.5000 | 10:10:52AM| 15000 | 1.8063 | 1.6071 | 1.6071
TBILL 06.27.12" [PIBL1211F137 [6M 6/27/2012] 188| 0.52 1.8231 | 1.6250 | 1.6250
TBILL 07.11.12_|PIBL1211G145 [7M 7/11/2012] 202 0.55 1.8106 | 1.6111 | 1.6111
TBILL 08.08.12_|PIBL1211H162 [8M 8/8/2012] 230] 0.63 1.7854 | 1.5833 | 1.5833
TBILL 08.22.12_|PIBL1211H171 [8M 8/22/2012] 244 0.67 17728 | 1.5694 | 1.5694
TBILL 09.05.12_|PIBL12111189_|9M 9/5/2012 258] 0.71 1.7603 | 1.5656 | 1.5556
TBILL 09.19.12_|PIBL12111198 [9M 9/19/2012] 272| 0.75 17477 | 1.5417 | 1.5417
TBILL10.17.12_|[PIBL1211J213 [10M | 10/17/2012] 300| 0.82 17226 | 15139 | 1.5139
TBILL 10.31.12° |PIBL1211K220 [1Y | 10/31/2012] 314] 0.86 17100 | 1.5000 | 1.5000




