Interpolated Bills
October 08, 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] 2| 0.01 3.9982 | 3.9947 | 3.9947
TBILL 10.20.10 |PIBLO610D035 |<iM | 10/20/2010] 9] 0.02] 300.000000] 3.8000 3:27:57 PM| 3.8000 | 3.9855 | 3.9574 | 3.9574
TBILL 10.27.10 |PIBL1209J226 |<iM | 10/27/2010] 16| 0.04 3.9728 | 3.9202 | 3.9202
TBILL 11.03.10 |PIBLO610E043 |<1M 11/3/2010] 23| 0.06] _ 0.634000] 3.9500 2:21:40 PM| 3.8961 | 3.9600 | 3.8829 | 3.8829
TBILL 11.10.10 |PIBL1209K233 |1M 11/10/2010] 30| 0.08 3.9473 | 3.8457 | 3.8456
TBILL 11.17.10° |PIBLO610E052 |1M 11/17/2010] 37| 0.10 3.9346 | 3.8084 | 3.8084
TBILL 11.24.10 |PIBL1209K242 |1M 11/24/2010] 44| 0.12| 101.872406] 3.8001 | 11:29:37 AM| 3.8084 | 3.9466 | 3.8230 | 3.8230
TBILL 12.01.10 |PIBLO610F060 |2M 12/1/2010] 51| 0.14] 291.104000] 3.7500 9:59:10 AM| 3.7500 | 3.9587 | 3.8376 | 3.8375
TBILL 12.08.10 |PIBL1209L250 |2M 12/8/2010] 58| 0.16] _ 3.559000] 3.8000 | 11:24:15 AM| 3.8215 | 3.9707 | 3.8521 | 3.8521
TBILL 12.15.10 |PIBLO610F079 |2M 12/15/2010] 65| 0.18] 212.386000] 3.8000 9:36:27 AM| 3.8000 | 3.9827 | 3.8667 | 3.8667
TBILL 12.22.10 |PIBL0O3101091 |2M 12/22/2010] 72| 0.20] 100.000000] 3.9000 | 10:48:33 AM| 3.9000 | 3.9947 | 3.8813 | 3.8813
TBILL 12.29.10 |PIBLO610F088 |2M 12/29/2010] 79| 0.22] 30.000000] 3.9500 | 10:45:01 AM| 3.9500 | 4.0067 | 3.8959 | 3.8958
TBILL 01.05.11 |PIBL0310J107 |3M 1/5/2011] 86| 0.24] 14.289612] 3.8750 | 11:02:53 AM| 3.0049 | 4.0187 | 3.9104 | 3.9104
TBILL 01.12.11* |PIBL1210A018 |3M 1/12/2011] 93| 0.25|  6.538641| 3.9250 | 11:41:44 AM| 3.9250 | 4.0308 | 3.9250 | 3.9250
TBILL 01.26.11 |PIBL1210A027 |4M 1/26/2011] 107| 0.29] 324.905000| 4.0000 3:12:30 PM| 3.9259 | 4.0585 | 3.9571 | 3.9594
TBILL 02.09.11 |PIBL1210B035 |4M 2/9/2011| 121] 0.33 40863 | 3.9893 | 3.9939
TBILL 02.23.11 |PIBL1210B044 |5M 2/23/2011| 135| 0.37| 428.215000] 4.0001 2:51:31 PM| 4.0467 | 4.1140 | 4.0214 | 4.0283
TBILL 03.09.11 |PIBL1210C052 |5M 3/9/2011| 149] 0.41 3.916000] 4.0250 2:02:51 PM| 4.0145 | 4.1418 | 4.0536 | 4.0627
TBILL 03.23.11 |PIBL1210C061 |5M 3/23/2011| 163| 0.45] 100.000000] 4.1500 | 10:55:07 AM| 4.1500 | 4.1695 | 4.0857 | 4.0972
TBILL 04.06.11 |PIBL1210D079 |6M 4/6/2011] 177] 0.48] 51.728000] 4.2500 3116:09 PM| 4.1520 | 4.1973 | 4.1179 | 4.1316
TBILL 04.20.11* |PIBL1210D088 |6M 4/20/2011] 191] 0.52] _ 1.882000] 4.2000 2:27:15 PM| 4.2000 | 4.2250 | 4.1500 | 4.1660
TBILL 05.18.11 |PIBL1210E103 |7M 5/18/2011] 219 0.60] 58.061600] 4.1750 3:49:11 PM| 4.2164 | 4.2660 | 4.1863 | 4.1982
TBILL 06.15.11 |PIBL1210F120 |8M 6/15/2011| 247| 0.68 43071 | 4.20225 | 4.2304
TBILL 06.29.11 |PIBL1210F139 |9M 6/29/2011] 261] 0.72] _ 1.100000] 4.3000 2:58:21 PM| 4.3000 | 4.3276 | 4.2407 | 4.0464
TBILL 07.13.11 |PIBL1210G147 |9M 7[3/2011| 275 0.75 43481 | 4.2588 | 4.2625
TBILL 07.27.11 |PIBL1210G156 |10M 7/27/2011]  289] 0.79 43686 | 4.2769 | 4.0786
TBILL 08.10.11 |PIBL1210H164 |10M 8/10/2011] 303| 0.83] 200.000000] 4.3000 | 10:02:56 AM| 4.3000 | 4.3891 | 4.2950 | 4.2947
TBILL 08.24.11 |PIBL1210H173 [11M 8/24/2011| 317| 0.87 44096 | 4.3132 | 4.3108
TBILL 09.07.11 |PIBL12101181 |11M 9/7/2011| 331| 0.91| 62.441300] 4.3000 3:38:57 PM| 4.3340 | 4.4301 | 4.3313 | 4.3269
TBILL 09.21.11 |PIBL12101190 |[1Y 9/21/2011] 345 0.95 44506 | 4.3494 | 4.3429
TBILL 10.05.11* |PIBL1210J206 |1Y 10/5/2011] 359 0.98] 249.205000| 4.3250 3:39:10 PM| 4.3500 | 4.4712 | 4.3676 | 4.3590




