Interpolated Bills
January 18, 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] 6] 0.02 41094 | 4.0795 | 4.0795
TBILL 02.01.12_|PIBLO311K229 |<1M 2/1/2012] 13| 0.04 3.5627 | 3.4909 | 3.4909
TBILL 02.08.12_|PIBL1211B033 [<1M 2/8/2012] 20| 0.05 3.0159 | 29023 | 2.9023
TBILL 02.15.12_|PIBLO311K238 [1M 2/5/2012] 27 0.07 2.4691 | 23136 | 2.3136
TBILL 02.22.12* [PIBL1211B042 [1M 2/22/2012] 34| 0.09 19223 | 1.7250 | 1.7250
TBILL 03.07.12_|PIBL1211C050 [2M 3/7/2012] 48] 0.13 1.8638 | 1.6258 | 1.6258
TBILL 03.14.12_|PIBLO311L255 |2M 3/14/2012] 55| 0.15 1.8345 | 15762 | 1.5762
TBILL 03.21.12_|PIBL1211C069 [2M 3/21/2012] 62| 0.17 1.8052 | 1.5266 | 1.5266
TBILL 04.04.12_|PIBL1211D077 |2M 4/4/2012] 76| 0.21 17466 | 1.4274 | 1.4274
TBILL 04.11.12_|PIBLO312A013 [3M 4/11/2012] 83| 0.23] 164.491000] 1.4000 | 0:20:42AM| 1.3282 | 1.7174 | 1.3778 | 13778
TBILL 04.18.12* [PIBL1211D086 |3M 4/18/2012] 90| 0.25 16881 | 1.3282 | 1.3282
TBILL 05.02.12_|PIBL1211E094 [4M 5/2/2012] 104 0.28 1.7667 | 1.4319 | 1.4319
TBILL 05.16.12_|PIBLO611K044 |4M 5/16/2012] 118] 0.32 1.8453 | 1.5355 | 1.5355
TBILL 06.13.12_|PIBL1211F128 [5M 6/13/2012] 146] 0.40 2.0024 | 1.7427 | 1.7427
TBILL 06.27.12_|PIBL1211F137 |5M 6/27/2012] 160] 0.44 2.0810 | 1.8464 | 1.8464
TBILL 07.11.12" |PIBL1211G145 [6M 7/11/2012] 174] 048]  7.449000] 15501 | 0:58:37 AM| 15501 | 2.1596 | 1.9500 | 1.9500
TBILL 08.08.12_|PIBL1211H162 [7M 8/8/2012 202| 0.55 21745 | 1.9654 | 1.9635
TBILL 08.22.12_|PIBL1211H171 |[7M 8/22/2012] 216 0.59 21820 | 19731 | 1.9702
TBILL 09.05.12_|PIBL12111189_|8M 9/5/2012] 230] 0.63] 50.000000] 2.0000 | 9:41:24 AM| 2.0000 | 2.1894 | 1.9808 | 1.9769
TBILL 09.19.12_|PIBL12111198 [8M 9/19/2012] 244 0.67 21969 | 1.9885 | 1.0837
TBILL10.17.12_|[PIBL1211J213 [9M | 10/17/2012] 272| 0.75 2.2118 | 2.0038 | 1.9971
TBILL 10.31.12_|PIBL1211K220 [1OM | 10/31/2012] 286] 0.78 2.2193 | 20115 | 2.0038
TBILL 01.09.13" [PIBL1212A014 [1Y 1/9/2013] 356] 098]  1.217875] 1.7501 | 2:32:17PM| 1.7501 | 2.2565 | 2.0500 | 2.0375




