Interpolated Bills
January 19, 2012

'"s,fl':n':‘:"t ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield| Traded Time | W.Ave | PDSIF | PDSI-R1 | PDSI-R2
TBILL 01.25.12 |PIBL0611G030 |<1M 1/25/2012] 5| 0.01 41821 | 4.1563 | 4.1531
TBILL 02.01.12 |PIBLO311K229 |<1M 2/1/2012] 12| 0.03 3.6258 | 3.5547 | 3.5461
TBILL 02.08.12 |PIBL1211B033 |<1M 2/8/2012] 19| 0.05 3.0695 | 2.9531 | 2.9391
TBILL 02.15.12 |PIBLO311K238 |1M 5/15/2012] 26| 0.07 25132 | 2.3516 | 2.3320
TBILL 02.22.12" |PIBL1211B042 |1M 2/22/2012] 33| 0.09 19569 | 1.7500 | 1.7250
TBILL 03.07.12_|PIBL1211C050 |2M 3/7/2012] 47| 0.13] 115.000000] 1.3000 | 2:51:38 PM| 1.3000 | 1.8882 | 1.6813 | 1.6563
TBILL 03.14.12 |PIBL0311L255 |2M 314/2012] 54| 0.15 1.8538 | 1.6469 | 1.6219
TBILL 03.21.12 |PIBL1211C069 |2M 3/21/2012] 61| 017 18194 | 16125 | 15875
TBILL 04.04.12 |PIBL1211D077 |2M 4/472012| 75| 0.21 17507 | 15438 | 1.5188
TBILL 04.11.12 |PIBLO312A013 |3M 411/2012] 82| 0.22]  0501812] 2.0000 | 2:48:32 PM| 2.0000 | 1.7163 | 1.5094 | 1.4844
TBILL 04.18.12" |PIBL1211D086 |3M 4/18/2012| 89| 0.04 16819 | 14750 | 1.4500
TBILL 05.02.12 |PIBL1211E094 |4M 5/2/2012] 103| 0.28 17611 | 15542 | 15325
TBILL 05.16.12 |PIBLO611K044 |4M 5[16/2012] 117| 0.32 1.8403 | 16333 | 1.6150
TBILL 06.13.12 |PIBL1211F128 |5M 6/13/2012| 145 0.40 19986 | 1.7917 | 1.7800
TBILL 06.27.12 |PIBL1211F137 |5M 6/27/2012| 159| 0.44 20778 | 1.8708 | 1.8625
TBILL 07.11.12" |PIBL1211G145 |6M 7[1/2012] _173| 0.47 51569 | 1.9500 | 1.9450
TBILL 08.08.12 |PIBL1211H162 |7M 8/8/2012] 201] 0.55 21692 | 1.9635 | 1.9588
TBILL 08.22.12 |PIBL1211H171 |7M 8/22/2012| 215 0.59 51754 | 1.9702 | 1.9658
TBILL 09.05.12 |PIBL12111189 |8M 9/5/2012] 229] 0.63 21816 | 1.9769 | 1.9727
TBILL 09.19.12 |PIBL12111198 |8M 9/19/2012| 243 0.67 51877 | 1.9837 | 1.9796
TBILL 10.17.12_|PIBL1211J213 |9M 10/17/2012] 271| 0.74 22000 | 1.9971 | 1.9935
TBILL 10.31.12 |PIBL1211K220 |10M | 10/31/2012] 285| 0.78 52062 | 2.0038 | 2.0004
TBILL 01.09.13" |PIBL1212A014 |1Y 1/9/2013] 355] 097]  1.216000] 1.8750 | 3:12:11 PM| 1.8750 | 2.2370 | 2.0375 | 2.0350




