Interpolated Bills

September 23, 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 09.29.10 |PIBL12091209 |<iM | 9/29/2010] 5| 0.01 4.0146 | 4.0103 | 3.9895
TBLL 092910a |PIBLO310F085 |<iM | 9/29/2010] 5| 0.01 0.501900] 4.1000 | 11:45:05 AM| 4.1000 | 4.0146 | 4.0103 | 3.9895
TBILL 10.06.10 |PIBLO610D026 |<iM | 10/6/2010] 12| 0.03 4.0401 | 4.0282 | 3.9712
TBILL 10.13.10 |PIBL1209J217 |<iM | 10/13/2010] 19| 0.05]  5.519000] 3.8050 | 11:23:13AM| 3.8506 | 4.0657 | 4.0462 | 3.9529
TBILL 10.20.10 |PIBL0610D035 |1M 10/20/2010] 26| 0.07 4.0912 | 4.0641 | 3.9345
TBILL 10.27.10 |PIBL1209J226 |1M 10/27/2010] 33| 0.09] 82.008100] 3.9250 412:26 PM| 3.0019 | 4.1168 | 4.0821 | 3.9162
TBILL 11.03.10° |PIBLO610E043 |1M 11/3/2010] 40| 0.11 4.488000| 3.8250 | 10:47:40 AM| 3.8250 | 4.1423 | 4.1000 | 3.8979
TBILL 11.10.10 |PIBL1209K233 |2M 11/10/2010] 47| 0.13]  40.000000] 3.9500 4:13:04 PM| 3.9500 | 4.1555 | 4.1143 | 3.9041
TBILL 11.17.10 |PIBLO610E052 |2M 11/17/2010] 54| 0.15| 23.318000] 4.0000 3:12:33 PM| 4.0000 | 4.1687 | 4.1286 | 3.9104
TBILL 11.24.10 |PIBL1209K242 |2M 11/24/2010]  61] 0.17] _ 2.009000] 4.0100 34753 PM| 4.0100 | 4.1819 | 4.1429 | 3.9167
TBILL 12.01.10 |PIBLO610F060 |2M 12/1/2010] 68| 0.19]  2.192000] 3.8500 | 10:01:02 AM| 4.0946 | 4.1951 | 4.1571 | 3.9230
TBILL 12.08.10 |PIBL1209L250 |2M 12/8/2010] 75| 0.21| 22.576427| 4.0100 | 11:39:56 AM| 4.0019 | 4.2082 | 4.1714 | 3.9293
TBILL 12.15.10 |PIBLO610F079 |3M 12/15/2010] 82| 0.22 42214 | 4.1857 | 3.9356
TBILL 12.22.10° |PIBLO3101091 |3M 12/22/2010] 89| 0.24] 1451.389463] 3.9700 3:55:01 PM| 3.0414 | 4.2346 | 4.2000 | 3.9418
TBILL 12.29.10 |PIBLO610F088 |3M 12/29/2010] 96| 0.26] 10.192800| 4.0051 3:21:53 PM| 4.0048 | 4.2509 | 4.2073 | 3.9689
TBILL 01.12.11 |PIBL1210A018 |4M 1/12/2011] 110] 0.30] _ 1.886000| 4.4000 3:25:42 PM| 4.4000 | 4.2833 | 4.2218 | 4.0231
TBILL 01.26.11 |PIBL1210A027 |4M 1/26/2011] 124] 0.34]  1.723000] 4.0502 3:19:44 PM| 4.0654 | 4.3158 | 4.2363 | 4.0773
TBILL 02.09.11 |PIBL1210B035 |5M 2/9/2011| 138| 0.38] 16.153000] 4.1750 2:39:52 PM| 4.1876 | 4.3483 | 4.2508 | 4.1315
TBILL 02.23.11 |PIBL1210B044 |5M 2/23/2011| 152| 0.42| 355505000 4.1002 3:46:54 PM| 4.2203 | 4.3808 | 4.2653 | 4.1857
TBILL 03.09.11 |PIBL1210C052 |5M 3/9/2011| 166| 0.45] 260.359995] 4.2520 3:50:39 PM| 4.3009 | 4.4133 | 4.2798 | 4.2399
TBILL 03.23.11* |PIBL1210C061 |6M 3/23/2011] 180 0.49] 65.314694] 4.2500 | 112925 AM| 4.2941 | 4.4458 | 4.2943 | 4.2941
TBILL 04.06.11 |PIBL1210D079 |7M 4/6/2011| 194] 0.53]  1.560000] 4.2750 3:28:08 PM| 4.2750 | 4.4604 | 4.3159 | 4.3083
TBILL 04.20.11 |PIBL1210D088 |7M 4/20/2011| 208] 0.57 44751 | 4.3375 | 4.3225
TBILL 05.18.11 |PIBL1210E103 |8M 5/18/2011] 236] 0.65]  0.647000| 4.2750 2:34:25 PM| 4.2750 | 4.5045 | 4.3807 | 4.3509
TBILL 06.15.11 |PIBL1210F120 |9M 6/15/2011| 264] 0.72 45338 | 4.4239 | 4.3793
TBILL 06.29.11 |PIBL1210F139 |9M 6/29/2011| 278| 0.76] 14.755500] 4.3500 3:27:58 PM| 4.3379 | 4.5485 | 4.4454 | 4.3935
TBILL 07.13.11 |PIBL1210G147 |[10M | 7/13/2011] 292| 0.80 45632 | 4.4670 | 4.4077
TBILL 07.27.11 |PIBL1210G156 |[TOM | 7/27/2011| 306] 0.84 45778 | 4.4886 | 4.4219
TBILL 08.10.11 |PIBL1210H164 |[11M | 8/10/2011] 320| 0.88]  5.252000] 4.3750 3113:27 PM| 4.3750 | 4.5925 | 45102 | 4.4361
TBILL 08.24.11 |PIBL1210H173 |[11M | 8/24/2011| 334] 0.92]  0.722000] 4.3750 9:59:52 AM| 4.3750 | 4.6072 | 45318 | 4.4503
TBILL 09.07.11 |PIBL12101181 |1Y 9/7/2011| 348| 0.95] 134.088089| 4.4751 32413 PM| 4.4857 | 4.6219 | 45534 | 4.4645




