Interpolated Bills
January 13, 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] 9| 0.02 3.9365 | 3.8889 | 3.8889
TBILL 02.01.12_|PIBLO311K229 |<1M 2/1/2012] 16| 0.04 3.4434 | 3.3542 | 3.3542
TBILL 02.08.12_|PIBL1211B033 [<1M 2/8/2012] 23| 0.06 2.9504 | 2.8194 | 2.8194
TBILL 02.15.12_|PIBLO311K238 [1M 2/15/2012] 30| 0.08 2.4573 | 22847 | 2.2847
TBILL 02.22.12* [PIBL1211B042 [1M 2/22/2012] 37| 0.10 19642 | 1.7500 | 1.7500
TBILL 03.07.12_|PIBL1211C050 [2M 3/7/2012] 51| 0.4 19023 | 1.6875 | 1.6875
TBILL 03.14.12_|PIBLO311L255 |2M 3/14/2012] 58| 0.16 1.8713 | 1.6663 | 1.6563
TBILL 03.21.12_|PIBL1211C069 [2M 3/21/2012] 65 0.18 1.8404 | 1.6250 | 1.6250
TBILL 04.04.12_|PIBL1211D077 |2M 4/4/2012] 79| 0.22 17785 | 156256 | 1.5625
TBILL 04.11.12_|PIBLO312A013 [3M 4/11/2012] 86| 0.24]  0.933000] 1.2750 | 849:52AM| 1.2750 | 1.7475 | 1.5313 | 15313
TBILL 04.18.12* [PIBL1211D086 |3M 4/18/2012] 93| 0.25 17165 | 1.5000 | 1.5000
TBILL 05.02.12_|PIBL1211E094 [4M 5/2/2012] 107 0.29 17946 | 15775 | 1.5775
TBILL 05.16.12_|PIBLO611K044 |4M 5/16/2012 121] 0.33 1.8726 | 1.6551 | 1.6551
TBILL 06.13.12_|PIBL1211F128 [5M 6/13/2012] 149] 0.41 2.0286 | 1.8102 | 1.8102
TBILL 06.27.12_|PIBL1211F137 |5M 6/27/2012] 163] 045  0.500000] 2.1250 | 10:59:31 AM| 2.1250 | 2.1066 | 1.8877 | 1.8877
TBILL 07.11.12" |PIBL1211G145 [6M 7/11/2012] 177] 0.48] 51.546000] 1.9750 | 10:58:12AM| 19652 | 2.1846 | 1.9652 | 1.9652
TBILL 08.08.12_|PIBL1211H162 [7M 8/8/2012| 205| 0.56 2.1895 | 1.9706 | 1.9706
TBILL 08.22.12_|PIBL1211H171 |[7M 8/22/2012] 219 0.60 21920 | 19733 | 1.9733
TBILL 09.05.12_|PIBL12111189_|8M 9/5/2012 233| 0.64 21944 | 1.9759 | 1.9759
TBILL 09.19.12_|PIBL12111198 [8M 9/19/2012| 247] 0.68 21969 | 19786 | 1.9786
TBILL10.17.12_|[PIBL1211J213 [9M | 10/17/2012] 275 0.75 22018 | 1.9840 | 1.9840
TBILL 10.31.12_|PIBL1211K220 [1OM | 10/31/2012] 289] 0.79 2.2043 | 1.9866 | 1.9866
TBILL 01.09.13" [PIBL1212A014 [1Y 1/9/2013] 359] 098]  0.607000] 1.7500 | 2:20:27 PM| 1.7500 | 2.2165 | 2.0000 | 2.0000




