Interpolated Bills
August 19, 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] 5| 0.01 4.0173 | 4.0063 | 3.9875
TBILL 09.08.10 |PIBL12091183 |<iM 9/8/2010] 19| 0.05] 51.504551] 3.8000 3:07:38 PM| 3.9456 | 4.0779 | 4.0281 | 3.9438
TBILL 09.15.10 |PIBLO310F076 |1M 9/15/2010] 26| 0.07] _ 3.004000] 3.8000 3:52:32 PM| 3.8000 | 4.1082 | 4.0391 | 3.9219
TBILL 09.22.10* |PIBLO610C018 |1M 9/22/2010] 33| 0.09 41385 | 4.0500 | 3.9000
TBILL 09.29.10 |PIBL12091209 |1M 9/29/2010] 40| 0.11] 11.962500] 3.8500 3:38:15 PM| 4.0824 | 4.1409 | 4.0563 | 3.9250
TBILL09.29.10a |PIBLO310F085 |1M 9/29/2010] 40| 0.11] 11.861500] 3.8500 3:34:51 PM| 4.0786 | 4.1409 | 4.0563 | 3.9250
TBILL 10.06.10 |PIBL0610D026 |2M 10/6/2010] 47| 0.13 41433 | 4.0625 | 3.9500
TBILL 10.13.10 |PIBL1209J217 |2M 10/13/2010] 54| 0.15] _ 1.308000] 3.8501 3:50:47 PM| 3.9849 | 4.1457 | 4.0688 | 3.9750
TBILL 10.20.10 |PIBL0610D035 |2M 10/20/2010] 61| 0.17| _ 1.101000] 3.8500 2:03:26 PM| 3.8500 | 4.1481 | 4.0750 | 4.0000
TBILL 10.27.10 |PIBL1209J226 |2M 10/27/2010] 68| 0.19] 28.699000] 3.8200 | 10:39:32 AM| 3.9615 | 4.1505 | 4.0813 | 4.0250
TBILL 11.03.10 |PIBLO610E043 |2M 11/3/2010] 75| 0.21] 15.992000| 3.8500 | 11:39:34 AM| 3.8023 | 4.1529 | 4.0875 | 4.0500
TBILL 11.10.10 |PIBL1209K233 |3M 11/10/2010] 82| 0.22]  0.202000] 3.9000 | 11:26:35 AM| 3.9000 | 4.1553 | 4.0937 | 4.0750
TBILL 11.17.10° |PIBLO610E052 |3M 11/17/2010] 89| 0.24] _ 3.034400] 3.9500 2:50:01 PM| 3.9166 | 4.1577 | 4.1000 | 4.1000
TBILL 11.24.10 |PIBL1209K242 |3M 11/24/2010] 96| 0.26 41724 | 41161 | 4.1161
TBILL 12.01.10 |PIBLO610F060 |4M 12/1/2010] 103] 0.28] 30.796134| 3.9500 3:48:14 PM| 4.2549 | 4.1871 | 4.1321 | 4.1321
TBILL 12.08.10 |PIBL1209L250 |4M 12/8/2010] 110| 0.30 42018 | 4.1482 | 4.1482
TBILL 12.15.10 |PIBLO610F079 |4M 12/15/2010] 117] 0.32| 39.773772| 4.0750 2:08:08 PM| 4.1489 | 4.2165 | 4.1643 | 4.1643
TBILL 12.29.10 |PIBLO610F088 |5M 12/29/2010] 131] 0.36] 110.109000] 4.1130 3:46:40 PM| 4.1793 | 4.2459 | 4.1964 | 4.1964
TBILL 01.12.11 |PIBL1210A018 |5M 1/12/2011] 145 0.40 42753 | 4.2086 | 4.2086
TBILL 01.26.11 |PIBL1210A027 |5M 1/26/2011| 159 0.44] _ 4.565000| 4.1900 3:53:05 PM| 4.1872 | 4.3047 | 4.2607 | 4.2607
TBILL 02.09.11 |PIBL1210B035 |6M 2/9/2011| 173] 0.47| 16.324000| 4.2564 2:16:13 PM| 4.2271 | 4.3341 | 4.2929 | 4.2929
TBILL 02.23.11* |PIBL1210B044 |6M 2/23/2011] 187| 0.51 0.515000| 4.3500 9:51:55 AM| 4.3500 | 4.3635 | 4.3250 | 4.3250
TBILL 03.09.11 |PIBL1210C052 |7M 3/9/2011| 201| 0.55 43877 | 4.3479 | 4.3479
TBILL 03.23.11 |PIBL1210C061 |7M 3/23/2011] 215| 0.59]  1.382000] 4.3025 3:01:15 PM| 4.2911 | 4.4119 | 4.3708 | 4.3708
TBILL 04.06.11 |PIBL1210D079 |8M 4/6/2011| 229] 0.63 44361 | 4.3937 | 4.3937
TBILL 04.20.11 |PIBL1210D088 |8M 4/20/2011] 243| 0.67 44603 | 4.4167 | 4.4167
TBILL 05.18.11 |PIBL1210E103 |9M 5/18/2011| 271| 0.74 45087 | 4.4625 | 4.4625
TBILL 06.15.11 |PIBL1210F120 |[1OM | 6/15/2011] 299] 0.82 45571 | 45083 | 4.5083
TBILL 06.29.11 |PIBL1210F139 |[11M | 6/29/2011] 313| 0.86]  5.042000] 4.3500 | 12:26:55 PM| 4.3500 | 4.5812 | 45312 | 45312
TBILL 07.13.11 |PIBL1210G147 |[1IM | 7/13/2011] 327| 0.90 46054 | 45542 | 4.5542
TBILL 07.27.11 |PIBL1210G156 |[11M | 7/27/2011] 341| 0.93 46296 | 45771 | 45771
TBILL 08.10.11* |PIBL1210H164 |[1Y 8/10/2011| 355 0.97] 10.184000| 4.4259 3:46:28 PM| 4.4046 | 4.6538 | 4.6000 | 4.6000




