Interpolated Bills
January 26, 2012

'"s:;’n':‘:"t ISIN |Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield| Traded Time | W.Ave | PDSI-F | PDSI-R1 | PDSI-R2
TBILL 02.01.12_|PIBLO311K229 [<1M 2/4/2012] 5| 0.01 4.0282_| 4.0064 | 4.0064
TBILL 02.08.12_|PIBL1211B033 |<1M 2/8/2012] 12| 0.03 3.6401 | 35801 | 3.5801
TBILL 02.15.12_|PIBLO311K238 [<IM | 2/15/2012] 19| 0.05 3.2520 | 3.1538 | 3.1538
TBILL 02.22.12_|PIBL1211B042 [1M 2/22/2012] 26| 0.07 2.8639 | 27276 | 2.7276
TBILL 03.07.12* [PIBL1211C050 [1M 3/7/2012] 40| 0.11 2.0877 | 1.8750 | 1.8750
TBILL 03.14.12_|PIBLO311L255 [2M 3/14/2012] 47| 0.13 21016 | 1.8893 | 1.8893
TBILL 03.21.12_|PIBL1211C069 |2M 3/21/2012] 54| 0.15 21156 | 1.9036 | 1.9036
TBILL 04.04.12_|PIBL1211D077 [2M 4/4/2012] 68| 0.19 21435 | 1.9321 | 1.9321
TBILL 04.11.12_|PIBL0312A013 |2M 411/2012] 75| 0.21 21575 | 1.9464 | 1.9464
TBILL 04.18.12_|PIBL1211D086 [3M 4/18/2012] 82| 0.22 21714 | 1.9607 | 1.9607
TBILL 04.25.12* [PIBL0312A022 |3M 4/25/2012] 89| 0.24|  5.397000] 1.4002 | 3:00:35PM| 1.4001 | 2.1854 | 1.9750 | 1.9750
TBILL 05.02.12_|PIBL1211E094 [3M 5/2/2012] 96| 0.26 2.2064 | 1.9648 | 1.0647
TBILL 05.16.12_|PIBLO611K044 |4M 5/16/2012] 110] 0.30 2.2485 | 1.9444 | 1.9441
TBILL 06.13.12_|PIBL1211F128 [5M 6/13/2012] 138 0.38 2.3326 | 19036 | 1.9028
TBILL 06.27.12_|PIBL1211F137 |5M 6/27/2012] 152] 0.42 2.3747 | 1.8833 | 1.8822
TBILL 07.11.12_|PIBL1211G145 [5M 7/11/2012] 166] 0.45]  6.810675] 1.7000 | 2:37:23PM| 16300 | 2.4168 | 1.8629 | 1.8616
TBILL 07.25.12" [PIBL1211G154 [6M 7/25/2012] 180] 0.49] 21.655000] 1.7500 | 11:26:06 AM| 1.7500 | 2.4588 | 1.8425 | 1.8410
TBILL 08.08.12_|PIBL1211H162 [7M 8/8/2012] 194 0.53 2.4568 | 1.8744 | 1.8707
TBILL 08.22.12_|PIBL1211H171 |[7M 8/22/2012] 208] 057 24547 | 1.9062 | 1.9004
TBILL 09.05.12_|PIBL12111189_[8M 9/5/2012] 222| 0.61 2.4526 | 1.9381 | 1.9301
TBILL 09.19.12_|PIBL12111198 |8M 9/19/2012] 236] 0.65 2.4505 | 1.9700 | 1.9598
TBILL 10.17.12_|PIBL1211J213 [9M | 10/17/2012] 264] 0.72 2.4463 | 20337 | 2.0192
TBILL 10.31.12_|[PIBL1211K220 [9M | 10/31/2012] 278| 0.76 2.4443 | 2.0656 | 2.0490
TBILL 01.09.13" |PIBL1212A014 [1Y 1/9/2013] 348 0.95 2.4338 | 22250 | 2.1975




