Interpolated Bills

February 15, 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 02.22.12_|PIBL1211B042 [<IM | 2/22/2012] 6] 0.02 3.9059 | 3.8750 | 3.8750
TBILL 03.07.12_|PIBL1211C050 |<1M 3/7/2012] 20| 0.05|  6.703000] 1.5000 | 2:51:290 PM| 1.5000 | 2.9426 | 28250 | 2.8250
TBILL 03.14.12_|PIBL0311L255 [1M 3/14/2012] 27| 0.07]  1.968000] 1.5000 | 10:50:11 AM| 15000 | 2.4609 | 2.3000 | 2.3000
TBILL 03.21.12" |PIBL1211C069 [1M 3/21/2012] 34| 0.09]  0.009558] 1.5000 | 10:28:18 AM[ 15000 | 1.9792 | 1.7750 | 1.7750
TBILL 04.04.12_|PIBL1211D077 |2M 4/4/2012] 48] 0.13]  0.700000] 1.5000 | 9:36:27 AM| 15000 | 1.9847 | 1.7812 | 1.7775
TBILL 04.11.12_|PIBLO312A013 [2M 4/11/2012] 55 0.15 19875 | 1.7844 | 1.7787
TBILL 04.18.12_|PIBL1211D086 |2M 4/18/2012] 62| 0.17]  0.650135] 15000 | 3:53:54 PM| 1.5000 | 1.9902 | 1.7875 | 1.7800
TBILL 04.25.12_|PIBL0312A022 [2M 4/25/2012] 69 0.19] 104.817000] 1.8750 | 3:40:36 PM| 1.8532 | 1.9929 | 1.7906 | 1.7812
TBILL 05.02.12_|PIBL1211E094 |2M 5/2/2012] 76| 0.21 19957 | 1.7937 | 1.7825
TBILL 05.09.12_|PIBL0312B030 [3M 5/9/2012] 83| 0.23]  7.479869| 1.5000 | 11:30:32AM| 15134 | 1.9984 | 1.7969 | 1.7837
TBILL 05.16.12* [PIBLO611K044 [3M 5/16/2012] 90| 0.25 2.0012 | 1.8000 | 1.7850
TBILL 06.13.12_|PIBL1211F128 [4M 6/13/2012] 118 0.32 21560 | 19571 | 1.9393
TBILL 06.27.12_|PIBL1211F137 |5M 6/27/2012] 132] 0.36 2.2334 | 2.0357 | 2.0164
TBILL 07.11.12_|PIBL1211G145 [5M 7/11/2012] _146] 0.40 2.3108 | 21143 | 2.0936
TBILL 07.25.12_|PIBL1211G154 [5M 7/25/2012] 160] 0.44] 10.987000] 1.8750 | 10:27:47 AM| 1.7727 | 2.3882 | 2.1929 | 21707
TBILL 08.08.12_|PIBL1211H162 |[6M 8/8/2012] 174] 0.48]  8.128600] 1.7500 | B3:1448 PM| 1.7500 | 2.4657 | 22714 | 2.2479
TBILL 08.22.12* [PIBL1211H171 [6M 8/22/2012] 188| 0.52|  1.350000] 1.9000 | 10:13:32 AM| 1.9000 | 2.5431 | 2.3500 | 2.3250
TBILL 09.05.12_|PIBL12111189 |7M 9/5/2012] 202 0.55 2.5534 | 2.3583 | 2.3333
TBILL 09.19.12_|PIBL12111198 |7M 9/19/2012] 216] 0.59 25637 | 2.3667 | 2.3417
TBILL10.17.12_|PIBL1211J213 [8M__| 10/17/2012] 244] 0.67 2.5842 | 2.3833 | 2.3583
TBILL 10.31.12_|PIBL1211K220 [9M | 10/31/2012] 258] 0.71 25945 | 2.3917 | 2.3667
TBILL 01.09.13_|PIBL1212A014 [11M 1/9/2013] 328] 0.90 2.6460 | 24333 | 2.4083
TBILL 02.06.13" [PIBL1212B031 [1Y 2/6/2013] _356] 0.98 2.6665 | 24500 | 2.4250




