Interpolated Bills

December 06, 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 12.21.11 |PIBLO3111197 |<IM | 12/21/2011] 14| 0.04 3.6287 | 35537 | 3.5499
TBILL 01.11.12" |PIBL1211A016 [1M 1/11/2012] 35| 0.10]  0.252000] 22500 | 11:06:41 AM| 2.2500 | 2.2212 | 2.0250 | 2.0150
TBILL 01.25.12_|PIBL0611G030 |2M 1/25/2012] 49| 0.13 21274 | 1.9313 | 1.8558
TBILL 02.01.12_|PIBLO311K229 [2M 2/1/2012] 56| 0.15 2.0805 | 1.8844 | 1.7761
TBILL 02.08.12_|PIBL1211B033 |2M 2/8/2012] 63| 0.17 2.0337 | 1.8375 | 1.6965
TBILL 02.15.12_|PIBLO311K238 [2M 2/15/2012] 70| 0.19]  4.554000] 0.8850 | 10:41:50 AM| 0.8850 | 1.9868 | 1.7906 | 1.6169
TBILL 02.22.12_|PIBL1211B042 |2M 2/22/2012] 77| 0.21 19399 | 1.7438 | 1.5373
TBILL 03.07.12" |PIBL1211C050 [3M 3/7/2012] 91| 0.25| 75.054000] 1.5175 | 4:00:12PM| 1.3780 | 1.8462 | 1.6500 | 1.3780
TBILL 03.21.12_|PIBL1211C069 |4M 3/21/2012] 105] 0.29 1.8041 | 16071 | 1.3733
TBILL 04.04.12_|PIBL1211D077 [4M 4/4/2012] 119 0.33 1.7621 | 1.5643 | 1.3686
TBILL 04.18.12_|PIBL1211D086 |5M 4/18/2012] 133] 0.36 17201 | 15214 | 1.3639
TBILL 05.02.12_|PIBL1211E094 [5M 5/2/2012] 147 0.40 1.6780 | 1.4786 | 1.3592
TBILL 05.16.12_|PIBLO611K044 |5M 5/16/2012] 161] 0.44 1.6360 | 1.4357 | 1.3544
TBILL 06.13.12° |PIBL1211F128 |6M 6/13/2012] 189] 0.52 15519 | 1.3500 | 1.3450
TBILL 06.27.12_|PIBL1211F137 |[7M 6/27/2012] 203 0.56] _ 1.800000] 15000 | 11:06:52 AM| 1.5000 | 1.5627 | 1.3600 | 1.3373
TBILL 07.11.12_|PIBL1211G145 [7M 741/2012] 217] 0.59 15735 | 1.3700 | 1.3296
TBILL 08.08.12_|PIBL1211H162 [8M 8/8/2012] 245 0.67|  0.977000] 1.0500 | 9:22:26 AM| 1.0500 | 1.5950 | 1.3900 | 1.3142
TBILL 08.22.12_|PIBL1211H171 [9M 8/22/2012] 259] 0.71 1.6058 | 1.4000 | 1.3065
TBILL 09.05.12_|PIBL12111189_|9M 9/5/2012 273| 0.75 1.6165 | 1.4100 | 1.2988
TBILL 09.19.12_|PIBL12111198 [1OM | 9/19/2012] 287] 0.79 1.6273 | 1.4200 | 1.2911
TBILL10.17.12_|PIBL1211J213 [11M | 10/17/2012] 315] 0.86]  0.088000 1.3500 | 12:03:43PM| 1.3500 | 1.6488 | 1.4400 | 1.2756
TBILL 10.31.12° [PIBL1211K220 [1Y | 10/31/2012] 329] 0.90] 102.293000] 1.4475 | 3:30:03PM| 1.2679 | 1.6596 | 1.4500 | 1.2679




