Interpolated Bills
January 11, 2012

'"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 01.25.12 |PIBLO611G030 [<IM | 1/25/2012] 13| 0.04 3.6648 | 35909 | 3.5000
TBILL 02.01.12_|PIBLO311K229 |<1M 2/1/2012] 20| 0.05 31775 | 3.0606 | 29167
TBILL 02.08.12_|PIBL1211B033 [1M 2/8/2012] 27| 0.07 2.6903 | 25303 | 2.3333
TBILL 02.15.12° |PIBLO311K238 [1M 2/15/2012] 34| 0.09]  1.000000] 1.0500 | 2:28:27 PM| 1.0500 | 2.2031 | 2.0000 | 1.7500
TBILL 02.22.12_|PIBL1211B042 [1M 2/22/2012] 41| 0.11]  1.002500] 1.0000 | 3:05:02PM| 1.0000 | 2.1413 | 1.9094 | 1.6907
TBILL 03.07.12_|PIBL1211C050 [2M 3/7/2012] _ 55] 0.15 2.0177 | 1.7283 | 15720
TBILL 03.14.12_|PIBLO311L255 |2M 3/14/2012] 62| 0.17]  3.724000] 11000 | 2:50:04 PM| 1.1000 | 1.9560 | 1.6378 | 15127
TBILL 03.21.12_|PIBL1211C069 [2M 3/21/2012] 69| 0.19 1.8942 | 1.5472 | 1.4533
TBILL 04.04.12_|PIBL1211D077 |3M 4/4/2012] 83| 0.23]  0.505000] 1.2850 | 10:33:17 AM| 1.2850 | 1.7706 | 1.3661 | 1.3347
TBILL 04.11.12° |PIBLO312A013 [3M 4/11/2012] 90| 0.25] 158.045076] 1.2856 | 2:56:3¢ PM| 1.2753 | 1.7088 | 1.2756 | 1.2754
TBILL 04.18.12_|PIBL1211D086 |3M 418/2012] 97| 027 17443 | 13143 | 1.3140
TBILL 05.02.12_|PIBL1211E094 [4M 5/2/2012] 111 0.30 1.8152 | 1.3917 | 1.3913
TBILL 05.16.12_|PIBLO611K044 |4M 5/16/2012] 125| 0.34 1.8861 | 1.4691 | 1.4686
TBILL 06.13.12_|PIBL1211F128 [5M 6/13/2012] 153] 0.42]  0.203000] 1.3000 | 10:13:07 AM| 1.3000 | 2.0278 | 1.6240 | 16233
TBILL 06.27.12_|PIBL1211F137 |5M 6/27/2012] 167] 0.46 2.0987 | 1.7015 | 1.7006
TBILL 07.11.12" |PIBL1211G145 [6M 7/11/2012] 181 0.50] 355.601719] 1.7760 | 3:49:17 PM| 1.7779 | 2.1696 | 1.7789 | 1.7779
TBILL 08.08.12_|PIBL1211H162 [7M 8/8/2012] 209] 0.57 21757 | 1.8129 | 1.7786
TBILL 08.22.12_|PIBL1211H171 [8M 8/22/2012] 223| 0.61]  4.630000] 1.6250 | 3:06:30 PM| 1.7384 | 2.1787 | 1.8299 | 1.7790
TBILL 09.05.12_|PIBL12111189_|8M 9/5/2012| 237] 0.65 21817 | 1.8469 | 1.7794
TBILL 09.19.12_|PIBL12111198 [9M 9/19/2012] 251] 0.69 21847 | 1.8639 | 1.7798
TBILL10.17.12_|[PIBL1211J213 [9M | 10/17/2012] 279] 0.76 21907 | 1.8980 | 1.7805
TBILL 10.31.12_|PIBL1211K220 [1OM | 10/31/2012] 293] 0.80]  4.800000] 1.5500 | B3:48:22PM| 1.5490 | 2.1938 | 19150 | 1.7809
TBILL 01.09.13" [PIBL1212A014 [1Y 1/9/2013] 363] 0.99] 52.626078] 1.7754 | 3:34:29 PM| 1.7828 | 2.2088 | 2.0000 | 1.7828




