Interpolated Bills
October 12, 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 10.20.10 |PIBLO610D035 |<iM | 10/20/2010] 7| 0.02] 120.602130] 3.7000 3:17:53 PM| 3.7334 | 3.9957 | 3.9656 | 3.9752
TBILL 10.27.10 |PIBL1209J226 |<iM | 10/27/2010] 14| 0.04] 192.340000] 3.8500 3:53:31 PM| 3.8497 | 3.9907 | 3.9255 | 3.9462
TBILL 11.03.10 |PIBLO610E043 |<1M 11/3/2010] 21| 0.06 3.9857 | 3.8854 | 3.9173
TBILL 11.10.10 |PIBL1209K233 |1M 11/10/2010] 28| 0.08] 180.723865| 3.9000 3:53:55 PM| 3.8841 | 3.0808 | 3.8453 | 3.8884
TBILL 11.17.10° |PIBLO610E052 |1M 11/17/2010] 35| 0.10] _ 0.501206] 3.7500 | 11:34:50 AM| 3.7500 | 3.9758 | 3.8052 | 3.8594
TBILL 11.24.10 |PIBL1209K242 |1M 11/24/2010] 42| 0.12| 74.524115] 3.7750 3:50:16 PM| 3.8004 | 3.9810 | 3.8171 | 3.8573
TBILL 12.01.10 |PIBLO610F060 |2M 12/1/2010] 49| 0.13| _ 6.858945| 3.7500 3:56:01 PM| 3.7690 | 3.9862 | 3.8289 | 3.8551
TBILL 12.08.10 |PIBL1209L250 |2M 12/8/2010] 56| 0.15] 15.553673] 3.7500 2:27:45 PM| 3.7620 | 3.9913 | 3.8408 | 3.8530
TBILL 12.15.10 |PIBLO610F079 |2M 12/15/2010] 63| 0.17| 28.258234] 3.8000 2:57:51 PM| 3.8000 | 3.9965 | 3.8526 | 3.8508
TBILL 12.22.10 |PIBLO3101091 |2M 12/22/2010] 70| 0.19] 31.804075] 3.7500 3:30:15 PM| 3.8105 | 4.0017 | 3.8645 | 3.8486
TBILL 12.29.10 |PIBLO610F088 |2M 12/29/2010 77| 0.21 1.141000] 3.8000 | 11:27:17 AM| 3.8161 | 4.0069 | 3.8763 | 3.8465
TBILL 01.05.11 |PIBL0O310J107 |3M 1/5/2011] 84| 0.23] 11.129000] 3.7000 | 10:16:31 AM| 3.7000 | 4.0121 | 3.8882 | 3.8443
TBILL 01.12.11* |PIBL1210A018 |3M 1/12/2011] 91| 0.25| 81.950294| 3.8250 3:22:25 PM| 3.8615 | 4.0173 | 3.9000 | 3.8422
TBILL 01.26.11 |PIBL1210A027 |4M 1/26/2011] 105] 0.29] 47.385900] 3.9000 3:30:48 PM| 3.9472 | 4.0419 | 3.9357 | 3.8862
TBILL 02.09.11 |PIBL1210B035 |4M 2/9/2011] 119| 0.33] 15.767700] 3.9350 3:19:47 PM| 3.9284 | 4.0664 | 3.9714 | 3.9301
TBILL 02.23.11 |PIBL1210B044 |5M 2/23/2011] 133| 0.36] 41.339574] 3.9500 | 11:32:32 AM| 4.0141 | 4.0910 | 4.0071 | 3.9741
TBILL 03.09.11 |PIBL1210C052 |5M 3/9/2011| 147| 0.40] 60.863593| 4.1250 3:07:58 PM| 4.0031 | 4.1155 | 4.0429 | 4.0181
TBILL 03.23.11 |PIBL1210C061 |5M 3/23/2011] 161| 0.44] 20.358135| 4.0250 2:57:17 PM| 4.0719 | 4.1401 | 4.0786 | 4.0621
TBILL 04.06.11 |PIBL1210D079 |6M 4/6/2011| 175| 0.48]  5.670105| 4.0750 | 11:16:51 AM| 4.0697 | 4.1647 | 4.1143 | 4.1060
TBILL 04.20.11* |PIBL1210D088 |6M 4/20/2011] 189 0.52]  9.279130] 4.1000 3:59:51 PM| 4.1084 | 4.1892 | 4.1500 | 4.1500
TBILL 05.18.11 |PIBL1210E103 |7M 5/18/2011| 217| 059]  4.647000] 4.0760 | 12:09:29 PM| 4.1060 | 4.2231 | 4.1833 | 4.1833
TBILL 06.15.11 |PIBL1210F120 |8M 6/15/2011] 245 0.67| _ 3.596300] 4.1000 2:56:26 PM| 4.1000 | 4.2569 | 4.2167 | 4.2167
TBILL 06.29.11 |PIBL1210F139 |9M 6/29/2011| 259| 0.71 42738 | 4.2333 | 4.2333
TBILL 07.13.11 |PIBL1210G147 |9M 7/13/2011] 273| 0.75] 755.241900] 4.2250 2:36:25 PM| 4.1812 | 4.2908 | 4.2500 | 4.2500
TBILL 07.27.11 |PIBL1210G156 |10M 7/27/2011| 287| 0.79 43077 | 4.2667 | 4.2667
TBILL 08.10.11 |PIBL1210H164 |10M 8/10/2011] 301| 0.82]  4.453220] 4.2000 2:35:00 PM| 4.2000 | 4.3246 | 4.2833 | 4.2833
TBILL 08.24.11 |PIBL1210H173 [11M 8/24/2011| 315 0.86] 65.862300] 4.1750 3:45:48 PM| 4.2509 | 4.3415 | 4.3000 | 4.3000
TBILL 09.07.11 |PIBL12101181 |[11M 9/7/2011] 329] 0.90] 45.015211] 4.2000 3:57:55 PM| 4.2798 | 4.3585 | 4.3167 | 4.3167
TBILL 09.21.11 |PIBL12101190 |11M 9/21/2011| 343] 0.94]  3.846287| 4.2250 | 112456 AM| 4.2250 | 4.3754 | 4.3333 | 4.3333
TBILL 10.05.11* |PIBL1210J206 |1Y 10/5/2011] 357| 0.98] 26.839741| 4.2600 32743 PM| 4.3043 | 4.3923 | 4.3500 | 4.3500




