Interpolated Bills
August 17, 2010

'“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 08.25.10 |PIBL1209H175 |<iM | 8/25/2010] 7| 0.02] 19.092500] 4.2500 3:04:17 PM| 4.1530 | 4.0276 | 4.0176 | 4.0071
TBILL 09.08.10 |PIBL12091183 |<iM 9/8/2010] 21| 0.06] 128.438000] 3.9001 3:33:48 PM| 3.9195 | 4.0921 | 4.0588 | 4.0236
TBILL 09.15.10 |PIBLO310F076 |1M 9/15/2010] 28| 0.08]  2.280083| 3.8000 3:33:04 PM| 3.8008 | 4.1243 | 4.0794 | 4.0318
TBILL 09.22.10* |PIBLO610C018 |1M 9/22/2010] 35| 0.10] _ 0.101000] 3.8000 | 10:04:36 AM| 3.8000 | 4.1565 | 4.1000 | 4.0401
TBILL 09.29.10 |PIBL12091209 |1M 9/29/2010] 42| 0.12] 29.912000] 3.9000 | 12:00:49 PM| 4.2674 | 4.1610 | 4.0942 | 4.0413
TBILL09.29.10a |PIBLO310F085 |1M 9/29/2010] 42| 0.12] 44.463693| 3.9001 3:51:58 PM| 3.9000 | 4.1610 | 4.0942 | 4.0413
TBILL 10.06.10 |PIBL0610D026 |2M 10/6/2010] 49| 0.13 41655 | 4.0884 | 4.0425
TBILL 10.13.10 |PIBL1209J217 |2M 10/13/2010] 56| 0.15] _ 8.362100] 3.9010 2:11:34 PM| 3.9157 | 4.1700 | 4.0827 | 4.0437
TBILL 10.20.10 |PIBL0610D035 |2M 10/20/2010] 63| 0.17| _ 5.241000] 3.9000 3:34:05 PM| 3.8079 | 4.1744 | 4.0769 | 4.0449
TBILL 10.27.10 |PIBL1209J226 |2M 10/27/2010] 70| 0.19] 55.640000] 4.0000 3:58:33 PM| 4.0395 | 4.1789 | 4.0711 | 4.0462
TBILL 11.03.10 |PIBLO610E043 |2M 11/3/2010] 77| 0.21 1.236000| 3.9150 3:41:33 PM| 3.8963 | 4.1834 | 4.0653 | 4.0474
TBILL 11.10.10 |PIBL1209K233 |3M 11/10/2010] 84| 0.23| 51.554351] 3.8750 | 10:47:14 AM| 4.0135 | 4.1878 | 4.0595 | 4.0486
TBILL 11.17.10° |PIBLO610E052 |3M 11/17/2010] 91| 0.25] 12.275950] 3.9500 2:34:16 PM| 4.2023 | 4.1923 | 4.0538 | 4.0498
TBILL 11.24.10 |PIBL1209K242 |3M 11/24/2010] 98| 0.27 42074 | 4.0678 | 4.0652
TBILL 12.01.10 |PIBLO610F060 |4M 12/1/2010] 105] 0.29]  5.083874| 4.0000 2:31:53 PM| 4.0049 | 4.2225 | 4.0818 | 4.0807
TBILL 12.08.10 |PIBL1209L250 |4M 12/8/2010] 112| 0.31 42376 | 4.0958 | 4.0961
TBILL 12.15.10 |PIBLO610F079 |4M 12/15/2010] 119 0.33 42527 | 4.1098 | 4.1115
TBILL 12.29.10 |PIBLO610F088 |5M 12/29/2010] 133| 0.36] 64.547821| 4.1061 3:35:21 PM| 4.1788 | 4.2830 | 4.1379 | 4.1424
TBILL 01.12.11 |PIBL1210A018 |5M 1/12/2011] _147| 0.40 43132 | 4.1659 | 4.1733
TBILL 01.26.11 |PIBL1210A027 |5M 1/26/2011| 161| 0.44]  2.102000| 4.1600 2:14:04 PM| 4.1585 | 4.3434 | 4.1939 | 4.2042
TBILL 02.09.11 |PIBL1210B035 |6M 2/9/2011| 175| 0.48| 144.562988| 4.2601 3:05:00 PM| 4.2659 | 4.3736 | 4.2220 | 4.2350
TBILL 02.23.11* |PIBL1210B044 |6M 2/23/2011] 189] 0.52 44038 | 4.2500 | 4.2659
TBILL 03.09.11 |PIBL1210C052 |7M 3/9/2011| 203| 0.56]  50.000000] 4.3000 3:02:31 PM| 4.3000 | 4.4265 | 4.2650 | 4.2796
TBILL 03.23.11 |PIBL1210C061 |7M 3/23/2011] 217| 059]  1.065000] 4.7500 | 10:05:43 AM| 4.7500 | 4.4491 | 4.2800 | 4.2933
TBILL 04.06.11 |PIBL1210D079 |8M 4/6/2011| 231] 0.63] _ 0.205000] 4.3000 | 11:36:13 AM| 4.3000 | 4.4717 | 4.2950 | 4.3070
TBILL 04.20.11 |PIBL1210D088 |8M 4/20/2011] 245 0.67 44944 | 4.3100 | 4.3207
TBILL 05.18.11 |PIBL1210E103 |9M 5/18/2011| 273| 0.75 45396 | 4.3400 | 4.3480
TBILL 06.15.11 |PIBL1210F120 |[TOM | 6/15/2011| 301| 0.82]  4.467200| 4.3255 3:16:39 PM| 4.3393 | 45849 | 4.3700 | 4.3754
TBILL 06.29.11 |PIBL1210F139 |[11M | 6/29/2011] 315| 0.86]  4.338500| 4.3500 2:51:55 PM| 4.3500 | 4.6075 | 4.3850 | 4.3891
TBILL 07.13.11 |PIBL1210G147 |[1IM | 7/13/2011] 329] 0.90 46301 | 4.4000 | 4.4028
TBILL 07.27.11 |PIBL1210G156 |[11M | 7/27/2011| 343| 0.94 46528 | 4.4150 | 4.4165
TBILL 08.10.11* |PIBL1210H164 |[1Y 8/10/2011| 357| 0.98] 208.472000| 4.4311 2:19:43 PM| 4.4302 | 4.6754 | 4.4300 | 4.4302




