
1 All tenders at lower yields were accepted in full. 6 Bid-to-Cover Ratio: $29,023,342,400/$11,000,022,400 = 2.64
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TREASURY AUCTION RESULTS

Term and Type of Security 9-Year 8-Month TIPS
CUSIP Number 912828QV5
Series D-2021

Interest Rate 0-5/8%
High Yield1 0.099%
Allotted at High 6.08%
Adjusted Price2 105.733846
Unadjusted Price 105.037448
Adjusted Accrued Interest per $1,0002 $2.35929
Unadjusted Accrued Interest per $1,000 $2.34375
TIIN Conversion Factor per $1,0003 1.386523726

Median Yield4 0.030%

Low Yield5 -0.107%

Issue Date November 30, 2011
Maturity Date July 15, 2021
Original Issue Date July 29, 2011
Dated Date July 15, 2011

Tendered Accepted
Competitive $29,000,925,000 $10,977,605,000
Noncompetitive $22,417,400 $22,417,400
FIMA (Noncompetitive) $0 $0
Subtotal6 $29,023,342,400 $11,000,022,4007

SOMA $498,401,700 $498,401,700

Total $29,521,744,100 $11,498,424,100

Tendered Accepted
Primary Dealer8 $19,742,000,000 $4,618,520,000

Direct Bidder9 $2,342,000,000 $1,275,000,000

Indirect Bidder10 $6,916,925,000 $5,084,085,000
Total Competitive $29,000,925,000 $10,977,605,000


