Interpolated Bills

September 16, 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] 5| 0.01 4.0180 | 4.0125 | 4.0125
TBILL 09.29.10 |PIBL12091209 |<iM | 9/29/2010] 12| 0.03]  0.277000] 4.3000 | 11:18:46 AM| 4.3000 | 4.0496 | 4.0344 | 4.0344
TBLL 092910a |PIBLO310F085 |<iM | 9/29/2010] 12| 0.03 4.0496 | 4.0344 | 4.0344
TBILL 10.06.10 |PIBLO610D026 |<iM | 10/6/2010] 19| 0.05 40811 | 4.0562 | 4.0562
TBILL 10.13.10 |PIBL1209J217 |1M 10/13/2010] 26| 0.07| 10.208020] 3.8502 3:34:53 PM| 3.8292 | 4.1127 | 4.0781 | 4.0781
TBILL 10.20.10* |PIBLO610D035 |1M 10/20/2010] 33| 0.09]  7.017327| 3.8500 3:48:25 PM| 3.7664 | 4.1442 | 4.1000 | 4.1000
TBILL 10.27.10 |PIBL1209J226 |1M 10/27/2010] 40| 0.11] 13.515000] 4.0500 2:17:27 PM| 3.8927 | 4.1505 | 4.1000 | 4.1000
TBILL 11.03.10 |PIBLO610E043 |2M 11/3/2010] 47| 0.13 41567 | 4.1000 | 4.1000
TBILL 11.10.10 |PIBL1209K233 |2M 11/10/2010] 54| 0.15| 276.602000] 3.9000 2:36:11 PM| 3.8413 | 4.1630 | 4.1000 | 4.1000
TBILL 11.17.10 |PIBLO610E052 |2M 11/17/2010] 61| 0.17 41692 | 4.1000 | 4.1000
TBILL 11.24.10 |PIBL1209K242 |2M 11/24/2010] 68| 0.19] 121.886158| 4.0300 412:32 PM| 4.0185 | 4.1755 | 4.1000 | 4.1000
TBILL 12.01.10 |PIBLO610F060 |2M 12/1/2010] 75| 0.21 2.224000| 4.1000 2:20:16 PM| 4.1000 | 4.1817 | 4.1000 | 4.1000
TBILL 12.08.10 |PIBL1209L250 |3M 12/8/2010] 82| 0.22]  3.717350| 4.1000 3:45:40 PM| 4.0222 | 4.1880 | 4.1000 | 4.1000
TBILL 12.15.10° |PIBLO610F079 |3M 12/15/2010] 89| 0.24] _ 1.510000] 4.0000 9:54:43 AM| 4.0000 | 4.1942 | 4.1000 | 4.1000
TBILL 12.29.10 |PIBLO610F088 |4M 12/29/2010] 103] 0.28] _ 5.003466] 4.0015 3:06:53 PM| 3.0984 | 4.2315 | 4.1429 | 4.1429
TBILL 01.12.11 |PIBL1210A018 |4M 112/2011] 117| 0.32]  1.409366| 4.0552 | 11:20:17 AM| 4.0552 | 4.2688 | 4.1857 | 4.1857
TBILL 01.26.11 |PIBL1210A027 |5M 1/26/2011] 131] 0.36] 100.922000| 4.4000 2:06:59 PM| 4.1865 | 4.3062 | 4.2286 | 4.2286
TBILL 02.09.11 |PIBL1210B035 |5M 2/9/2011| 145] 0.40 43435 | 42714 | 4.2714
TBILL 02.23.11 |PIBL1210B044 |5M 2/23/2011| 159 0.44]  5.469000] 4.3005 3:47:58 PM| 4.2604 | 4.3808 | 4.3143 | 4.3143
TBILL 03.09.11 |PIBL1210C052 |6M 3/9/2011| 173| 0.47] 37.203500] 4.3007 311734 PM| 4.2948 | 4.4181 | 4.3571 | 4.3571
TBILL 03.23.11* |PIBL1210C061 |6M 3/23/2011| 187| 0.51 1.000000| 4.3010 3:28:13 PM| 4.3010 | 4.4554 | 4.4000 | 4.4000
TBILL 04.06.11 |PIBL1210D079 |7M 4/6/2011| 201] 0.55 44719 | 4.4167 | 4.4033
TBILL 04.20.11 |PIBL1210D088 |7M 4/20/2011] 215| 059]  0.911000] 4.3000 | 12:55:00 PM| 4.5696 | 4.4885 | 4.4333 | 4.4067
TBILL 05.18.11 |PIBL1210E103 |8M 5/18/2011| 243| 0.67 45215 | 4.4667 | 4.4134
TBILL 06.15.11 |PIBL1210F120 |9M 6/15/2011| 271] 0.74] _ 7.000000] 4.3250 | 10:48:44 AM| 4.3250 | 4.5546 | 4.5000 | 4.4200
TBILL 06.29.11 |PIBL1210F139 |[1OM | 6/29/2011| 285| 0.78] _ 7.684200] 4.3251 34519 PM| 4.3250 | 45712 | 45167 | 4.4234
TBILL 07.13.11 |PIBL1210G147 |[1OM | 7/13/2011] 299 0.82 45877 | 45333 | 4.4267
TBILL 07.27.11 |PIBL1210G156 |[11M | 7/27/2011| 313| 0.86 4.6042 | 45500 | 4.4301
TBILL 08.10.11 |PIBL1210H164 [11M | 8/10/2011] 327| 0.90] _ 1.360000] 4.3750 2:46:03 PM| 4.3750 | 4.6208 | 4.5667 | 4.4334
TBILL 08.24.11 |PIBL1210H173 |[11M | 8/24/2011| 341| 093] 46.213644] 4.4500 2:24:14 PM| 4.3374 | 4.6373 | 45833 | 4.4367
TBILL 09.07.11* |PIBL12101181 |1Y 9/7/2011] 355| 0.97| 412.544000| 4.4325 3:19:32 PM| 4.4401 | 4.6538 | 4.6000 | 4.4401




