Interpolated Bills

December 26, 2011

'"s:;’n':‘:"t ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield| Traded Time | W.Ave | PDSIF | PDSI-R1 | PDSI-R2
TBILL 01.11.12 |PIBL1211A016 |<1M 1/11/2012] 15| 0.04 35840 | 3.5060 | 3.4022
TBILL 01.25.12 |PIBL0611G030 |1M 1/25/2012] 29| 0.08] _ 0.524000] 2.5000 | 10:13:54 AM| 25000 | 2.6680 | 25120 | 2.3044
TBILL 02.01.12" |PIBLO311K229 |1M 51/2012] 36| 0.10 22100 | 2.0150 | 1.7555
TBILL 02.08.12 |PIBL1211B033 |1M 2/8/2012] 43| 0.12] 71.043000] 1.7500 | 3:48:44 PM| 1.7500 | 2.1491 | 1.9522 | 1.7215
TBILL 02.15.12 |PIBL0311K238 |2M 5A5/2012| 50| 0.14 20881 | 1.8894 | 1.6876
TBILL 02.22.12 |PIBL1211B042 |2M 2/22/12012| 57| 0.16 20272 | 1.8267 | 1.6537
TBILL 03.07.12 |PIBL1211C050 |2M 3/7/2012] _71] 0.19 10054 | 1.7011 | 1.5858
TBILL 03.14.12 |PIBLO311L255 |2M 314/2012] 78| 0.21 18444 | 16383 | 15518
TBILL 03.21.12 |PIBL1211C069 |3M 3/21/2012] 85| 0.23 17835 | 15756 | 15179
TBILL 04.04.12" |PIBL1211D077 |3M 4/4/2012] 99| 0.27 16617 | 1.4500 | 1.4500
TBILL 04.18.12 |PIBL1211D086 |4M 4718/2012] 113| 0.31 0.138000] 1.8750 | 10:14:08 AM| 1.8750 | 1.6717 | 1.4750 | 1.4749
TBILL 05.02.12 |PIBL1211E094 |4M 5/2/2012| 127| 0.35 16818 | 15000 | 1.4998
TBILL 05.16.12 |PIBL0611K044 |5M 5/16/2012] 141| 0.39 16919 | 15250 | 1.5047
TBILL 06.13.12 |PIBL1211F128 |5M 6/13/2012| 169| 0.46 17120 | 15750 | 15746
TBILL 06.27.12" |PIBL1211F137 |6M 6/27/2012] 183 0.50 17221 | 1.6000 | 1.5995
TBILL07.11.12 |PIBL1211G145 |7M 7/11/2012] 197| 0.54] _ 0.812000] 2.0000 | 10:14:22 AM| 2.0000 | 1.7266 | 1.5738 | 1.5733
TBILL 08.08.12 |PIBL1211H162 |8M 8/8/2012| 225| 0.62] 224.560000] 1.5000 | 3:50:05 PM| 1.5000 | 1.7356 | 15213 | 1.5210
TBILL 08.22.12 |PIBL1211H171 |8M 8/22/2012| 239] 0.65] 333515000 1.5000 | 3:52:24 PM| 1.5000 | 1.7400 | 1.4951 | 1.4948
TBILL 09.05.12 |PIBL12111189 |9M 9/5/2012| 253] 0.69 17445 | 14689 | 1.4686
TBILL 09.19.12 |PIBL12111198 |9M 9/19/2012| 267| 0.73 17490 | 1.4426 | 1.4425
TBILL 10.17.12 |PIBL1211J213 |10M | 10/17/2012] 295 0.81 17580 | 1.3902 | 1.3901
TBILL 10.31.12" |PIBL1211K220 |1Y 10/31/2012] 309] 0.85] 88.277000] 1.5475 | 10:48:06 AM| 1.3639 | 1.7625 | 1.3639 | 1.3639




