Interpolated Bills
October 01, 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 10.06.10 |PIBL0O610D026 |<1M 10/6/2010] 2| 0.01 40031 | 3.9993 | 3.9989
TBILL 10.13.10 |PIBL1209J217 |<iM | 10/13/2010] 9] 0.02] 20.000000] 3.8750 | 10:40:01 AM| 3.8875 | 4.0248 | 3.9944 | 3.9914
TBILL 10.20.10 |PIBLO610D035 |<iM | 10/20/2010] 16| 0.04 4.0465 | 3.9896 | 3.9838
TBILL 10.27.10 |PIBL1209J226 |<iM | 10/27/2010] 23| 0.06]  60.000000] 3.7000 | 11:59:54 AM| 3.7167 | 4.0682 | 3.9847 | 3.9763
TBILL 11.03.10 |PIBLO610E043 |1M 11/3/2010] 30| 0.08] _ 0.400000| 4.4500 | 12:13:05 PM| 4.4500 | 4.0899 | 3.9799 | 3.9688
TBILL 11.10.10° |PIBL1209K233 |1M 11/10/2010] 37| 0.10] 55.687000] 3.8000 2:18:20 PM| 3.9577 | 4.1115 | 3.9750 | 3.9612
TBILL 11.17.10 |PIBLO610E052 |1M 11/17/2010] 44| 0.12 41145 | 3.9861 | 3.9739
TBILL 11.24.10 |PIBL1209K242 |2M 11/24/2010] 51| 0.14]  1.545529] 4.0250 | 11:0955AM| 3.8051 | 4.1175 | 3.9972 | 3.9865
TBILL 12.01.10 |PIBLO610F060 |2M 12/1/2010] 58] 0.16 41205 | 4.0083 | 3.9992
TBILL 12.08.10 |PIBL1209L250 |2M 12/8/2010] 65| 0.18] 79.564102] 3.9750 3:27:41 PM| 3.0988 | 4.1235 | 4.0194 | 4.0118
TBILL 12.15.10 |PIBLO610F079 |2M 12/15/2010] 72| 0.20| 1177.572000] 3.8000 3:09:42 PM| 3.8541 | 4.1265 | 4.0306 | 4.0244
TBILL 12.22.10 |PIBLO3101091 |2M 12/22/2010] 79| 0.22]  7.051000] 3.9750 | 10:41:09 AM| 3.9750 | 4.1295 | 4.0417 | 4.0371
TBILL 12.29.10 |PIBLO610F088 |3M 12/29/2010] 86| 0.24] _ 0.919000] 3.9500 2:50:51 PM| 3.9500 | 4.1325 | 4.0528 | 4.0497
TBILL 01.12.11* |PIBL1210A018 |3M 1/12/2011] 100] 0.27] _ 1.867000] 4.0500 3:05:03 PM| 4.0293 | 4.1385 | 4.0750 | 4.0750
TBILL 01.26.11 |PIBL1210A027 |4M 1/26/2011] 114] 0.31 4.707651| 4.1000 3:13:24 PM| 3.9889 | 4.1849 | 4.1208 | 4.1208
TBILL 02.09.11 |PIBL1210B035 |4M 2/9/2011| 128] 0.35] 41.500000] 4.1250 | 11:28:21 AM| 4.1250 | 4.2314 | 4.1667 | 4.1667
TBILL 02.23.11 |PIBL1210B044 |5M 2/23/2011| 142| 0.39 42779 | 42125 | 4.2125
TBILL 03.09.11 |PIBL1210C052 |5M 3/9/2011] 156] 0.43]  3.549000] 4.2000 | 10:1552 AM| 4.1571 | 4.3244 | 4.2583 | 4.2583
TBILL 03.23.11 |PIBL1210C061 |5M 3/23/2011] 170] 0.47|  1.015483| 4.2501 3:59:20 PM| 4.2501 | 4.3708 | 4.3042 | 4.3042
TBILL 04.06.11* |PIBL1210D079 |6M 4/6/2011] 184] 0.50]  0.264000] 4.2500 9:05:06 AM| 4.2500 | 4.4173 | 4.3500 | 4.3500
TBILL 04.20.11 |PIBL1210D088 |7M 4/20/2011| 198] 0.54 44321 | 4.3625 | 4.3625
TBILL 05.18.11 |PIBL1210E103 |8M 5/18/2011] 226] 0.62| 26.095900] 4.2750 2:32:22 PM| 4.2978 | 4.4615 | 4.3875 | 4.3875
TBILL 06.15.11 |PIBL1210F120 |9M 6/15/2011] 254] 0.70] 81.950000] 4.3250 | 11:39:29 AM| 4.3250 | 4.4910 | 4.4125 | 4.4125
TBILL 06.29.11 |PIBL1210F139 |9M 6/29/2011] 268| 0.73] _ 7.155400] 4.3000 3:45:53 PM| 4.3026 | 4.5058 | 4.4250 | 4.4250
TBILL 07.13.11 |PIBL1210G147 |9M 7/13/2011| 282| 0.77 45205 | 4.4375 | 4.4375
TBILL 07.27.11 |PIBL1210G156 |10M 7/27/2011]  296] 0.81 45353 | 4.4500 | 4.4500
TBILL 08.10.11 |PIBL1210H164 |10M 8/10/2011] 310] 0.85 45500 | 4.4625 | 4.4625
TBILL 08.24.11 |PIBL1210H173 [11M 8/24/2011] 324] 0.89]  2.020400] 4.3500 | 12:07:59 PM| 4.4254 | 45647 | 4.4750 | 4.4750
TBILL 09.07.11 |PIBL12101181 |11M 9/7/2011| 338| 0.93] 37.505000] 4.5000 3:43:03 PM| 4.4887 | 45795 | 4.4875 | 4.4875
TBILL 09.21.11* |PIBL12101190 |1Y 9/21/2011] 352| 0.96] _ 0.200000] 4.4250 2:30:23 PM| 4.4250 | 4.5942 | 4.5000 | 4.5000




