Interpolated Bills

September 24, 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] 2| 0.01 0.142060| 4.0000 3:30:15 PM| 4.0000 | 4.0029 | 4.0000 | 3.9969
TBLL 092910a |PIBLO310F085 |<iM | 9/29/2010] 2| 0.01 0.071030| 4.0000 3:31:40 PM| 4.0000 | 4.0029 | 4.0000 | 3.9969
TBILL 10.06.10 |PIBLO610D026 |<iM | 10/6/2010] 9| 0.02 4.0235 | 4.0000 | 3.9752
TBILL 10.13.10 |PIBL1209J217 |<iM | 10/13/2010] 16| 0.04] 178.200253| 3.9000 3:110:32 PM| 3.8201 | 4.0441 | 4.0000 | 3.9536
TBILL 10.20.10 |PIBLO610D035 |<iM | 10/20/2010] 23| 0.06] _ 0.336202| 3.8000 2:51:41 PM| 3.8000 | 4.0646 | 4.0000 | 3.9319
TBILL 10.27.10 |PIBL1209J226 |1M 10/27/2010] 30| 0.08] 138.031500] 3.8650 2:27:32 PM| 3.8765 | 4.0852 | 4.0000 | 3.9102
TBILL 11.03.10° |PIBLO610E043 |1M 11/3/2010] 37| 0.10 41058 | 4.0000 | 3.8886
TBILL 11.10.10 |PIBL1209K233 |1M 11/10/2010] 44| 0.12] 46.506000] 3.9000 2:28:26 PM| 3.9242 | 4.1185 | 4.0188 | 3.9212
TBILL 11.17.10 |PIBLO610E052 |2M 11/17/2010] 51| 0.14] _ 4.104000] 3.9000 3:04:49 PM| 3.9000 | 4.1312 | 4.0375 | 3.9539
TBILL 11.24.10 |PIBL1209K242 |2M 11/24/2010] 58] 0.16]  2.869657| 3.8100 | 11:17:53 AM| 3.9842 | 4.1440 | 4.0563 | 3.9866
TBILL 12.01.10 |PIBLO610F060 |2M 12/1/2010] 65| 0.18] _ 0.500000| 3.8500 | 11:15:00 AM| 3.8500 | 4.1567 | 4.0750 | 4.0193
TBILL 12.08.10 |PIBL1209L250 |2M 12/8/2010] 72| 0.20]  3.036550| 4.0000 3:18:26 PM| 3.8538 | 4.1695 | 4.0938 | 4.0520
TBILL 12.15.10 |PIBLO610F079 |2M 12/15/2010] 79| 0.22 41822 | 4.1125 | 4.0846
TBILL 12.22.10 |PIBLO3101091 |3M 12/22/2010] 86| 0.24]  0.504000] 3.9700 2:42:33 PM| 3.9700 | 4.1950 | 4.1313 | 4.1173
TBILL 12.29.10° |PIBLO610F088 |3M 12/29/2010] 93] 0.25| 24.208800] 4.0006 3:57:57 PM| 4.0309 | 4.2077 | 4.1500 | 4.1500
TBILL 01.12.11 |PIBL1210A018 |4M 1/12/2011] 107| 0.29]  7.954006| 4.0500 | 11:02:40 AM| 4.1632 | 4.2396 | 4.1821 | 4.1821
TBILL 01.26.11 |PIBL1210A027 |4M 1/26/2011] 121 0.33] _ 3.864000] 4.0501 | 11:15:19 AM| 4.0501 | 42714 | 42143 | 4.2143
TBILL 02.09.11 |PIBL1210B035 |5M 2/9/2011| 135] 0.37| _ 1.163000] 4.1261 2:17:34 PM| 4.1261 | 4.3033 | 4.0464 | 4.2464
TBILL 02.23.11 |PIBL1210B044 |5M 2/23/2011| 149 0.41| 160.808000] 4.1750 3:47:03 PM| 4.2196 | 4.3352 | 4.2786 | 4.2786
TBILL 03.09.11 |PIBL1210C052 |5M 3/9/2011| 163| 0.45]  2.032870] 4.2250 2:20:48 PM| 4.2250 | 4.3670 | 4.3107 | 4.3107
TBILL 03.23.11 |PIBL1210C061 |6M 3/23/2011| 177| 048]  4.762000] 4.2850 3:44:11 PM| 4.2850 | 4.3989 | 4.3429 | 4.3429
TBILL 04.06.11* |PIBL1210D079 |6M 4/6/2011| 191] 052 44308 | 4.3750 | 4.3750
TBILL 04.20.11 |PIBL1210D088 |7M 4/20/2011| 205 0.56 4.4454 | 4.3896 | 4.3804
TBILL 05.18.11 |PIBL1210E103 |8M 5/18/2011| 233| 0.64]  5.818900] 4.2850 2:54:08 PM| 4.2853 | 4.4747 | 4.4188 | 4.3911
TBILL 06.15.11 |PIBL1210F120 |9M 6/15/2011| 261| 0.72 45040 | 4.4479 | 4.4019
TBILL 06.29.11 |PIBL1210F139 |9M 6/29/2011] 275 0.75] 10.055000] 4.3250 2:21:21 PM| 4.3250 | 45187 | 4.4625 | 4.4073
TBILL 07.13.11 |PIBL1210G147 |[TOM | 7/13/2011] 289] 0.79]  0.420000] 4.3000 | 10:40:33 AM| 4.3000 | 4.5333 | 4.4771 | 44127
TBILL 07.27.11 |PIBL1210G156 |[TOM | 7/27/2011| 303| 0.83 45479 | 4.4917 | 4.4181
TBILL 08.10.11 |PIBL1210H164 |[11M | 8/10/2011] 317| 0.87]  0.615000] 4.3750 | 10:35:27 AM| 4.3628 | 4.5626 | 4.5063 | 4.4234
TBILL 08.24.11 |PIBL1210H173 |[11M | 8/24/2011] 331| 0.91 45772 | 45208 | 4.4288
TBILL 09.07.11 |PIBL12101181 |1Y 9/7/2011] 345| 0.95] 377.680000] 4.4000 3:08:23 PM| 4.4397 | 4.59019 | 45354 | 4.4342




