Interpolated Bills
October 05, 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 10.13.10 |PIBL1209J217 |<iM | 10/13/2010] 7| 0.02 40044 | 3.9728 | 3.9725
TBILL 10.20.10 |PIBLO610D035 |<iM | 10/20/2010] 14| 0.04] 234.192000] 4.1500 3:52:48 PM| 3.7217 | 4.0096 | 3.9410 | 3.9404
TBILL 10.27.10 |PIBL1209J226 |<iM | 10/27/2010] 21| 0.06 40147 | 3.9093 | 3.9084
TBILL 11.03.10 |PIBLO610E043 |1M 11/3/2010] 28| 0.08]  0.217000] 45000 | 11:51:51 AM| 4.5000 | 4.0199 | 3.8775 | 3.8763
TBILL 11.10.10 |PIBL1209K233 |1M 11/10/2010] 35| 0.10]  50.659500| 3.8050 3:20:46 PM| 3.8001 | 4.0250 | 3.8457 | 3.8442
TBILL 11.17.10 |PIBLO610E052 |1M 11/17/2010] 42| 0.12| 129.334000] 4.2750 3:53:03 PM| 3.8604 | 4.0370 | 3.8484 | 3.8476
TBILL 11.24.10 |PIBL1209K242 |2M 11/24/2010] 49| 0.13| 165.301371] 3.8251 3:58:35 PM| 3.8493 | 4.0490 | 3.8510 | 3.8510
TBILL 12.01.10 |PIBLO610F060 |2M 12/1/2010] 56| 0.15] 46.834125| 3.8500 | 11:03:32 AM| 3.8505 | 4.0611 | 3.8537 | 3.8545
TBILL 12.08.10 |PIBL1209L250 |2M 12/8/2010] 63| 0.17| 457.357000| 3.8500 2:52:46 PM| 3.8825 | 4.0731 | 3.8563 | 3.8579
TBILL 12.15.10 |PIBLO610F079 |2M 12/15/2010] 70| 0.19]  0.217000] 4.5000 | 11:51:24 AM| 4.5000 | 4.0851 | 3.8589 | 3.8613
TBILL 12.22.10 |PIBL0O3101091 |2M 12/22/2010] 77| 0.21 1.199000] 3.9500 | 10:24:01 AM| 3.9500 | 4.0971 | 3.8616 | 3.8647
TBILL 12.29.10 |PIBLO610F088 |3M 12/29/2010] 84| 0.23| _ 0.504000] 4.5000 2:50:07 PM| 4.5000 | 4.1091 | 3.8642 | 3.8681
TBILL 01.05.11* |PIBL0310J107 |3M 1/5/2011] 91| 0.25| 35431388 3.8757 2:53:47 PM| 3.8751 | 4.1212 | 3.8668 | 3.8716
TBILL 01.12.11 |PIBL1210A018 |3M 1/12/2011] 98] 0.27] 157.259700] 3.9002 2:48:38 PM| 3.8687 | 4.1352 | 3.8963 | 3.8936
TBILL 01.26.11 |PIBL1210A027 |4M 1/26/2011] 112 0.31| 406.861488| 3.9501 2:54:05 PM| 3.9979 | 4.1633 | 3.9553 | 3.9375
TBILL 02.09.11 |PIBL1210B035 |4M 2/9/2011] 126] 0.35] 15.143000] 3.9750 3:12:30 PM| 3.9878 | 4.1914 | 4.0142 | 3.9815
TBILL 02.23.11 |PIBL1210B044 |5M 2/23/2011| 140] 0.38] _ 0.208000] 4.1000 | 12:06:35 PM| 4.1000 | 4.2195 | 4.0732 | 4.0255
TBILL 03.09.11 |PIBL1210C052 |5M 3/9/2011| 154] 0.42] 88.553318] 4.1250 2:54:25 PM| 4.1667 | 4.2476 | 4.1321 | 4.0695
TBILL 03.23.11 |PIBL1210C061 |5M 3/23/2011| 168| 0.46] 245900931| 4.6500 3:50:21 PM| 4.1949 | 4.2757 | 4.1911 | 4.1134
TBILL 04.06.11* |PIBL1210D079 |6M 4/6/2011| 182| 0.50] 137.117845] 4.1508 3:58:58 PM| 4.1574 | 4.3038 | 4.2500 | 4.1574
TBILL 04.20.11 |PIBL1210D088 |7M 4/20/2011] 196] 0.54] 120.000000] 4.2000 2:37:20 PM| 4.2000 | 4.3202 | 4.2622 | 4.1766
TBILL 05.18.11 |PIBL1210E103 |8M 5/18/2011] 224] 0.61 6.718000] 4.1250 | 11:50:58 AM| 4.1471 | 4.3530 | 4.2865 | 4.2151
TBILL 06.15.11 |PIBL1210F120 |9M 6/15/2011] 252| 0.69] _ 8.000000] 4.3250 3:15:51 PM| 4.2969 | 4.3858 | 4.3108 | 4.2535
TBILL 06.29.11 |PIBL1210F139 |9M 6/29/2011] 266| 0.73 44022 | 4.3230 | 4.2727
TBILL 07.13.11 |PIBL1210G147 |9M 7/13/2011] 280] 0.77] _ 0.928000] 4.2750 3:21:59 PM| 4.2750 | 4.4186 | 4.3352 | 4.2919
TBILL 07.27.11 |PIBL1210G156 |10M 7/27/2011]  294] 0.81 44350 | 4.3473 | 4.3111
TBILL 08.10.11 |PIBL1210H164 |10M 8/10/2011| 308] 0.84]  5.851000] 4.3000 3:46:48 PM| 4.3094 | 4.4514 | 4.3595 | 4.3303
TBILL 08.24.11 |PIBL1210H173 [11M 8/24/2011] 322| 0.88 44678 | 4.3717 | 4.3496
TBILL 09.07.11 |PIBL12101181 |11M 9/7/2011| 336 0.92] 121.058000| 4.3650 2:05:05 PM| 4.3674 | 4.4841 | 4.3838 | 4.3688
TBILL 09.21.11 |PIBL12101190 |[1Y 9/21/2011] 350 0.96]  0.516000] 4.3950 3:22:37 PM| 4.3950 | 4.5005 | 4.3960 | 4.3880
TBILL 10.05.11* |PIBL1210J206 |1Y 10/5/2011] 364 1.00] 206.135000| 4.3965 3:47:55 PM| 4.4072 | 45169 | 4.4082 | 4.4072




