Interpolated Bills

September 14, 2010

'"S:lg’r:‘:"t ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield| Traded Time | W.Ave | PDSI-F | PDSI-R1 | PDSI-R2
TBILL 09.22.10 |PIBLO610C018 |<IM | 9/22/2010] 7] 0.02 40322 | 4.0176 | 3.9849
TBILL 09.29.10 |PIBL12091209 |<IM | 9/29/2010] 14| 0.04]  3.005000] 3.8000 | 10:03:49 AM| 3.8000 | 4.0699 | 4.0382 | 3.9673
TBLL 092910a |PIBLO310F085 |<IM | 9/29/2010] 14| 0.04]  1.326962| 3.8500 2:41:02 PM| 3.8500 | 4.0699 | 40382 | 3.9673
TBILL 10.06.10 |PIBLO610D026 |<IM | 10/6/2010] 21| 0.06] __ 1.000000] 3.9500 9:4529 AM| 3.9500 | 4.1075 | 4.0588 | 3.9496
TBILL 10.13.10 |PIBL1209J217 |IM | 10/13/2010] 28] 0.08] 115.264905] 3.8800 3:44:35 PM| 3.9256 | 4.1451 | 4.0794 | 3.9320
TBILL 10.20.10° |PIBLO610D035 |[TM | 10/20/2010] 35| 0.10] _ 5.440249] 3.8750 2:43:51 PM| 3.8983 | 4.1827 | 4.1000 | 3.9144
TBILL 10.27.10 |PIBL1209J226 |IM | 10/27/2010] 42| 0.12] 30.686600] 3.8750 3:30:09 PM| 3.8750 | 4.1897 | 4.1094 | 3.9247
TBILL 11.03.10 |PIBLO610E043 |2M 11/3/2010] 49| 0.13] _ 1.641000| 3.7600 9:23:01 AM| 3.7600 | 4.1966 | 4.1187 | 3.9350
TBILL 11.10.10 |PIBL1209K233 |[2M | 11/10/2010] 56| 0.15] 65.948000] 3.8500 3:28:31 PM| 3.8600 | 4.2036 | 4.1281 | 3.9454
TBILL 11.17.10 |PIBLO610EO52 |[2M | 11/17/2010] 63| 0.17 42106 | 4.1375 | 3.9557
TBILL 11.24.10 |PIBL1209K242 |[2M | 11/24/2010] 70| 0.19] 67.307500] 4.0000 3:58:55 PM| 4.0017 | 4.2175 | 4.1469 | 3.9661
TBILL 12.01.10 |PIBLO610F060 |2M 12/1/2010] 77| 0.21 5.899972| 3.8500 | 12:02:39 PM| 3.8500 | 4.2245 | 4.1563 | 3.9764
TBILL 12.08.10 |PIBL1209L250 |3M 12/8/2010] 84| 0.23] 54.647670] 4.0000 3:41:40 PM| 3.0969 | 4.2315 | 4.1656 | 3.9867
TBILL 12.15.10° |PIBLO610F079 |3M | 12/15/2010] 91| 0.25]  0.230000] 4.0500 | 11:25:47 AM| 4.0500 | 4.2385 | 4.1750 | 3.9971
TBILL 12.29.10 |PIBLO610F088 |4M | 12/29/2010] 105 0.29] 17.969500] 4.1000 3:4521 PM| 4.0888 | 4.2698 | 42071 | 4.0546
TBILL 01.12.11 |PIBL1210A018 |4M 1/12/2011] 119] 0.33] 93.805000| 4.1450 4:08:27 PM| 4.1374 | 4.3011 | 4.2393 | 4.1122
TBILL 01.26.11 |PIBL1210A027 |5M 1/26/2011] _133] 0.36]  13.968800] 4.0750 31250 PM| 4.0843 | 4.3324 | 42714 | 4.1698
TBILL 02.09.11 |PIBL1210B035 |5M 2/9/2011| 147| 0.40] _ 9.745781] 4.1750 3:54:04 PM| 4.1780 | 4.3637 | 4.3036 | 4.2273
TBILL 02.23.11 |PIBL1210B044 |5M 2/23/2011] 161| 0.44] 47.860000] 4.2260 3:49551 PM| 4.2253 | 4.3951 | 4.3357 | 4.2849
TBILL 03.09.11 |PIBL1210C052 |6M 3/9/2011| 175] 0.48] _ 9.100200] 4.3151 22258 PM| 4.0263 | 4.4264 | 4.3679 | 4.3424
TBILL 03.23.11° |PIBL1210C061 |6M 3/23/2011] 189 0.52]  1.415845] 4.2750 | 11:03:45 AM| 42912 | 4.4577 | 4.4000 | 4.4000
TBILL 04.06.11 |PIBL1210D079 |7M 4/6/2011] 203] 0.56] _ 0.406000] 4.2500 2:43:42 PM| 4.2500 | 4.4747 | 4.4167 | 4.4167
TBILL 04.20.11 |PIBL1210D088 |7M 4/20/2011] 217] 0.59]  0.525900] 4.2950 22355 PM| 4.2950 | 4.4917 | 44333 | 4.4333
TBILL 05.18.11 |PIBL1210E103 |8M 5/18/2011| 245 0.67] 12.985000] 4.3000 3:49:04 PM| 4.3157 | 45056 | 4.4667 | 4.4667
TBILL 06.15.11 |PIBL1210F120 |9M 6/15/2011] 273 0.75 45506 | 4.5000 | 45000
TBILL 06.29.11 |PIBL1210F139 |10M | 6/29/2011] 287] 0.79] _ 0.818000| 4.3250 3:46:44 PM| 4.3250 | 45766 | 45167 | 4.5167
TBILL 07.13.11 |PIBL1210G147 [1T0M | 7/13/2011] 301] 0.82 45936 | 45333 | 45333
TBILL 07.27.11 |PIBL1210G156 |[11M | 7/27/2011] 315| 0.86 46106 | 45500 | 45500
TBILL 08.10.11 |PIBL1210H164 |[11M | 8/10/2011] 329] 0.90 46276 | 4.5667 | 45667
TBILL 08.24.11 |PIBL1210H173 |[11M | 8/24/2011| 343| 0094] 45.087628] 4.3500 3:59:31 PM| 4.4510 | 4.6446 | 45833 | 4.5833
TBILL 09.07.11" |PIBL12101181 1Y 9/7/2011] 357] 0.98] 29.692638| 4.4333 3:46:53 PM| 4.4285 | 4.6615 | 46000 | 4.6000
TBILL 08.10.11* |PIBL1210H164 |[1Y 8/10/2011| 356] 0.98] 54.864630] 4.4511 3112:05 PM| 4.4432 | 4.6808 | 46250 | 4.4432




