Interpolated Bills

December 23, 2009

'“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 12.29.09 |PIBLO609G132 |[<1M | 12/29/2009 1 4.0000 | 4.0000 | 4.0000
TBILL 01.13.10 |PIBL1209A010 |<iM | 1/13/2010] 16| 0.04 4.0443 | 4.0238 | 4.0211
TBILL 01.27.10 |PIBL1209A029 |1M 1/27/2010] 30| 0.08] 1183.610000| 3.8500 2:49:56 PM| 4.0684 | 4.0856 | 4.0460 | 4.0408
TBILL 02.10.10* |PIBL1209B037 |1M 2/10/2010] 44| 0.12] 296.000000] 4.0750 | 11:01:07 AM| 4.0285 | 4.1269 | 4.0682 | 4.0604
TBILL 02.24.10 |PIBL1209B046 |2M 2/24/2010] 58| 0.16 41357 | 4.0773 | 4.0789
TBILL 03.10.10 |PIBL1209C054 |2M 3/10/2010] 72| 0.20] 29.677000] 3.7550 3:39:45 PM| 3.7639 | 4.1445 | 4.0864 | 4.0973
TBILL 03.24.10 |PIBL1209C063 |3M 3/24/2010] 86| 0.24 41533 | 4.0955 | 4.1158
TBILL 03.31.10° |PIBLO609I149 |3M 3/31/2010] 93| 0.25 41577 | 4.1000 | 4.1250
TBILL 04.07.10 |PIBL1209D071 |3M 4/7/2010] _100| 0.27 41659 | 4.1077 | 4.1308
TBILL 04.14.10 |PIBLO609J157 |4M 4/14/2010] 107] 0.29]  0.151000] 3.8000 | 11:36:13 AM| 3.8000 | 4.1742 | 4.1154 | 4.1365
TBILL 04.21.10 |PIBL1209D080 |4M 4/21/2010] 114] 0.31 1.009000| 3.9200 2:51:00 PM| 3.9200 | 4.1824 | 4.1231 | 4.1423
TBILL 04.28.10 |PIBLO609J166 |4M 4/28/2010] 121| 0.33] _ 3.030000] 3.9500 9:07:51 AM| 3.9500 | 4.1907 | 4.1308 | 4.1481
TBILL 05.05.10 |PIBL1209E098 |4M 5/5/2010] 128| 0.35 41989 | 4.1385 | 4.1538
TBILL 05.12.10 |PIBLO609K173 |5M 5/12/2010] 135 0.37] _ 0.753000] 4.0000 3:18:44 PM| 3.9336 | 4.2071 | 4.1462 | 4.1596
TBILL 05.19.10 |PIBL1209E106 |5M 5/19/2010] 142| 0.39 42154 | 4.1538 | 4.1654
TBILL 05.26.10 |PIBLO609K182 |5M 5/26/2010] 149] 0.41 42236 | 41615 | 41712
TBILL 06.02.10 |PIBL1209F113 |5M 6/2/2010] 156 0.43]  2.026000] 4.0000 | 10:39:15 AM| 4.0000 | 42318 | 4.1692 | 4.1769
TBILL 06.09.10 |PIBLO609L190 |5M 6/9/2010] 163| 0.45]  0.811000] 4.0255 3:38:46 PM| 4.0255 | 4.2401 | 4.1769 | 4.1827
TBILL 06.30.10 |PIBL1209G130 |6M 6/30/2010] 184] 0.50 4.2648 | 4.2000 | 4.2000
TBILL 07.14.10 |PIBL1209G149 |[7M 7/14/2010] 198] 0.54 43016 | 42370 | 4.2370
TBILL 07.28.10 |PIBL1209G158 |7M 7/28/2010] 212] 0.58]  0.509000] 4.2500 | 10:30:43 AM| 4.2500 | 4.3383 | 4.2739 | 4.2739
TBILL 08.11.10 |PIBL1209H166 |8M 8/11/2010] 226] 0.62 43751 | 4.3109 | 4.3109
TBILL 08.25.10 |PIBL1209H175 |8M 8/25/2010] 240| 0.66 44118 | 4.3478 | 4.3478
TBILL 09.08.10 |PIBL12091183 |9M 9/8/2010] 254] 0.70 44486 | 4.3848 | 4.3848
TBILL 09.29.10 |PIBL12091209 |9M 9/29/2010] 275 0.75 45037 | 4.4402 | 4.4402
TBILL 10.13.10 |PIBL1209J217 |[1OM | 10/13/2010] 289] 0.79] _ 1.043000] 4.7500 2:55:36 PM| 4.7500 | 4.5405 | 4.4772 | 4.4772
TBILL 10.27.10 |PIBL1209J226 |10M | 10/27/2010] 303| 0.83 45772 | 45141 | 45141
TBILL 11.10.10 |PIBL1209K233 [1IM | 11/10/2010] 317| 0.87| 20.586010| 4.1250 | 10:44:24 AM| 4.1250 | 4.6140 | 4.5511 | 4.5511
TBILL 11.24.10 |PIBL1209K242 [11M | 11/24/2010] 331| 0.91 4.210000] 4.4250 | 10:4552 AM| 4.3893 | 4.6507 | 4.5880 | 4.5880
TBILL 12.08.10* |PIBL1209L250 |1Y 12/8/2010] 345| 0.95]  5.046593| 4.4500 3:51:49 PM| 4.4857 | 4.6875 | 4.6250 | 4.6250




