Interpolated Bills

September 15, 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 09.22.10 |PIBLO610C018 |<iM | 9/22/2010] 6| 0.02 4.0297 | 3.9858 | 3.9837
TBILL 09.29.10 |PIBL12091209 |<iM | 9/29/2010] 13| 0.04] 55.791000] 3.6500 9:36:38 AM| 3.6500 | 4.0713 | 3.9658 | 3.9609
TBLL 0929102 |PIBLO310F085 |<iM | 9/29/2010] 13| 0.04] 26.952130] 3.8000 3:20:27 PM| 3.7980 | 4.0713 | 3.9658 | 3.9609
TBILL 10.06.10 |PIBLO610D026 |<iM | 10/6/2010] 20| 0.05] 192.491000] 3.8150 | 10:44:10 AM| 3.8423 | 4.1129 | 3.9459 | 3.9381
TBILL 10.13.10 |PIBL1209J217 |1M 10/13/2010] 27| 0.07| 548.370647| 3.8251 3:45:03 PM| 3.8987 | 4.1545 | 3.9260 | 3.9153
TBILL 10.20.10* |PIBLO610D035 |1M 10/20/2010] 34| 0.09] 23.664589] 3.7500 | 11:07:35 AM| 3.7852 | 4.1962 | 3.9060 | 3.8925
TBILL 10.27.10 |PIBL1209J226 |1M 10/27/2010] 41| 0.11| 48.555514] 3.8750 3:35:15 PM| 3.8750 | 4.2036 | 3.9428 | 3.9309
TBILL 11.03.10 |PIBLO610E043 |2M 11/3/2010] 48| 0.13 42111 | 3.9795 | 3.9694
TBILL 11.10.10 |PIBL1209K233 |2M 11/10/2010] 55| 0.15| 16.427000] 3.9000 3:20:56 PM| 3.8991 | 4.2185 | 4.0163 | 4.0078
TBILL 11.17.10 |PIBLO610E052 |2M 11/17/2010] 62| 0.17] _ 0.540000] 4.0600 | 10:19:40 AM| 4.0600 | 4.2260 | 4.0530 | 4.0462
TBILL 11.24.10 |PIBL1209K242 |2M 11/24/2010]  69] 0.19] 50.307855| 3.9650 3:33:59 PM| 3.8878 | 4.2334 | 4.0898 | 4.0847
TBILL 12.01.10 |PIBLO610F060 |2M 12/1/2010] 76| 0.21| 14.818448] 3.9000 | 11:18:30 AM| 3.9000 | 4.2409 | 4.1265 | 4.1231
TBILL 12.08.10 |PIBL1209L250 |3M 12/8/2010] 83| 0.23|  6.417381| 3.9850 2:58:14 PM| 3.9705 | 4.2483 | 4.1633 | 4.1616
TBILL 12.15.10° |PIBLO610F079 |3M 12/15/2010] 90| 0.25] 29.788000] 3.9700 | 11:51:10 AM| 4.0433 | 4.2558 | 4.2000 | 4.2000
TBILL 12.29.10 |PIBLO610F088 |4M 12/29/2010| 104] 0.28] 12.781000] 4.0151 3:00:31 PM| 4.0440 | 4.2898 | 4.2357 | 4.2168
TBILL 01.12.11 |PIBL1210A018 |4M 1/12/2011] 118] 0.32]  3.622000] 4.0501 | 11:46:35 AM| 4.0617 | 4.3239 | 4.2714 | 4.2337
TBILL 01.26.11 |PIBL1210A027 |5M 1/26/2011] 132 0.36] _ 3.342691| 4.1000 3:48:39 PM| 4.0791 | 4.3580 | 4.3071 | 4.2505
TBILL 02.09.11 |PIBL1210B035 |5M 2/9/2011| 146| 0.40] 20.292051] 4.2000 2:39:02 PM| 3.0180 | 4.3920 | 4.3429 | 4.2673
TBILL 02.23.11 |PIBL1210B044 |5M 2/23/2011| 160 0.44]  4.048000] 4.2802 | 12:30:27 PM| 4.1655 | 4.4261 | 4.3786 | 4.2842
TBILL 03.09.11 |PIBL1210C052 |6M 3/9/2011| 174] 0.48] 63.659187| 4.3355 3:20:53 PM| 4.3174 | 4.4602 | 4.4143 | 4.3010
TBILL 03.23.11* |PIBL1210C061 |6M 3/23/2011] 188 052|  1.557000] 4.3400 2:11:37 PM| 4.3369 | 4.4942 | 4.4500 | 4.3179
TBILL 04.06.11 |PIBL1210D079 |7M 4/6/2011| 202| 0.55 45098 | 44483 | 4.3272
TBILL 04.20.11 |PIBL1210D088 |7M 4/20/2011] 216] 059]  20.000000] 4.2950 9:40:18 AM| 4.2950 | 4.5253 | 4.4467 | 4.3366
TBILL 05.18.11 |PIBL1210E103 |8M 5/18/2011| 244] 0.67]  2.000000] 4.5250 | 11:08:40 AM| 4.5250 | 4.5564 | 4.4434 | 4.3553
TBILL 06.15.11 |PIBL1210F120 |9M 6/15/2011| 272| 0.75]  3.845000] 4.3000 | 10:59:05 AM| 4.3000 | 4.5875 | 4.4400 | 4.3740
TBILL 06.29.11 |PIBL1210F139 |[TOM | 6/29/2011| 286] 0.78]  6.465500| 4.3250 3:09:00 PM| 4.3250 | 4.6030 | 4.4384 | 4.3833
TBILL 07.13.11 |PIBL1210G147 |[1OM | 7/13/2011] 300 0.82 46186 | 4.4367 | 4.3927
TBILL 07.27.11 |PIBL1210G156 |[1IM | 7/27/2011] 314| 0.86]  1.033000] 4.7250 | 12:26:04 PM| 4.7250 | 4.6341 | 4.4350 | 4.4020
TBILL 08.10.11 |PIBL1210H164 |[11M | 8/10/2011] 328| 0.90] 52.000000] 4.4500 9:40:41 AM| 4.4471 | 4.6497 | 4.4334 | 44114
TBILL 08.24.11 |PIBL1210H173 |[11IM | 8/24/2011] 342| 0.94] 14.579191| 4.5100 | 10:24:21 AM| 4.4682 | 4.6652 | 4.4317 | 4.4207
TBILL 09.07.11* |PIBL12101181 |1Y 9/7/2011] 356 0.98] 604.589599| 4.4309 3:09:59 PM| 4.4301 | 4.6808 | 4.4301 | 4.4301




