Interpolated Bills
October 15, 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] 2| 0.01 1.273236| 3.6250 3:53:47 PM| 3.6250 | 3.9977 | 3.9944 | 3.9944
TBILL 10.27.10 |PIBL1209J226 |<iM | 10/27/2010] 9] 0.02] _ 0.225598| 3.6250 3:53:38 PM| 3.6250 | 3.9816 | 3.9556 | 3.9556
TBILL 11.03.10 |PIBLO610E043 |<1M 11/3/2010] 16| 0.04 3.9655 | 3.9167 | 3.9167
TBILL 11.10.10 |PIBL1209K233 |<iIM | 11/10/2010] 23| 0.06 3.0495 | 3.8778 | 3.8778
TBILL 11.17.10 |PIBLO610E052 |1M 11/17/2010] 30| 0.08 3.9334 | 3.8389 | 3.8389
TBILL 11.24.10° |PIBL1209K242 |1M 11/24/2010] 37| 0.10] _ 5.933186] 4.3900 2:00:46 PM| 4.3233 | 3.9173 | 3.8000 | 3.8000
TBILL 12.01.10 |PIBLO610F060 |1M 12/1/2010] 44| 0.12] _ 0.068235| 3.6500 9:50:36 AM| 3.6500 | 3.9186 | 3.8000 | 3.8009
TBILL 12.08.10 |PIBL1209L250 |2M 12/8/2010] 51| 0.14] _ 1.300000] 3.7950 | 11:35:08 AM| 3.8738 | 3.9199 | 3.8000 | 3.8019
TBILL 12.15.10 |PIBLO610F079 |2M 12/15/2010] 58| 0.16] _ 0.200000] 3.6500 | 11:16:13 AM| 3.6500 | 3.9212 | 3.8000 | 3.8028
TBILL 12.22.10 |PIBLO3101091 |2M 12/22/2010] 65| 0.18] _ 6.805000| 3.4500 3:37:42 PM| 3.7656 | 3.9224 | 3.8000 | 3.8038
TBILL 12.29.10 |PIBLO610F088 |2M 12/29/2010] 72| 0.20] 24.297000] 3.6000 3:12:39 PM| 3.5990 | 3.9237 | 3.8000 | 3.8047
TBILL 01.05.11 |PIBL0O310J107 |2M 1/5/2011] 79| 0.22]  0.301761] 3.6750 3:23:47 PM| 3.6750 | 3.9250 | 3.8000 | 3.8057
TBILL 01.12.11 |PIBL1210A018 |3M 1/12/2011] 86| 0.24]  3.095799| 3.8500 2:39:23 PM| 3.7776 | 3.9263 | 3.8000 | 3.8066
TBILL 01.26.11* |PIBL1210A027 |3M 1/26/2011] 100] 0.27| 155.597888] 4.1250 2:47:52 PM| 3.8091 | 3.9288 | 3.8000 | 3.8085
TBILL 02.09.11 |PIBL1210B035 |4M 2/9/2011| 114| 0.31| 228.424000] 3.6100 3:52:07 PM| 3.8042 | 3.9670 | 3.8563 | 3.8568
TBILL 02.23.11 |PIBL1210B044 |4M 2/23/2011] 128] 0.35] _ 2.000000] 3.7000 | 11:04:47 AM| 3.7000 | 4.0051 | 3.9126 | 3.9050
TBILL 03.09.11 |PIBL1210C052 |5M 3/9/2011] 142| 0.39]  1.666000] 3.8000 | 11:11:24 AM| 3.8000 | 4.0433 | 3.9689 | 3.9533
TBILL 03.23.11 |PIBL1210C061 |5M 3/23/2011] 156] 0.43]  0.309550] 4.1150 | 11:37:35 AM| 4.1150 | 4.0814 | 4.0252 | 4.0016
TBILL 04.06.11 |PIBL1210D079 |5M 4/6/2011] 170| 0.47]  5.463000] 4.0000 | 11:23:55 AM| 4.0446 | 4.1196 | 4.0815 | 4.0498
TBILL 04.20.11* |PIBL1210D088 |6M 4/20/2011] 184] 0.50] 110.500000] 3.7000 3:54:14 PM| 4.0981 | 4.1577 | 4.1378 | 4.0981
TBILL 05.18.11 |PIBL1210E103 |7M 5/18/2011] 212| 058]  5.136000] 3.8250 3:54:26 PM| 3.9117 | 4.1830 | 4.1565 | 4.1234
TBILL 06.15.11 |PIBL1210F120 |8M 6/15/2011] 240 0.66] _ 0.238600] 3.8250 3:54:36 PM| 3.8250 | 4.2083 | 4.1752 | 4.1487
TBILL 06.29.11 |PIBL1210F139 |9M 6/29/2011| 254] 0.70 42210 | 4.1846 | 4.1614
TBILL 07.13.11 |PIBL1210G147 |9M 7/13/2011] 268| 0.73] 17.072459] 4.0000 3:50:45 PM| 4.0054 | 4.2337 | 4.1939 | 4.1741
TBILL 07.27.11 |PIBL1210G156 |9M 7/27/2011| 282| 0.77]  0.155426| 4.0500 | 11:33:06 AM| 4.0500 | 4.2463 | 4.2033 | 4.1867
TBILL 08.10.11 |PIBL1210H164 |10M 8/10/2011] 296] 0.81 42500 | 42126 | 4.1994
TBILL 08.24.11 |PIBL1210H173 |10M 8/24/2011] 310 0.85] 15.600000] 4.2650 2:37:29 PM| 4.1271 | 4.2716 | 4.2220 | 4.2120
TBILL 09.07.11 |PIBL12101181 |[11M 9/7/2011| 324] 0.89] 450.000000] 4.1500 | 10:41:30 AM| 4.1500 | 4.2843 | 42313 | 4.2247
TBILL 09.21.11 |PIBL12101190 |11M 9/21/2011| 338] 0.93] 10.258000] 4.0850 35012 PM| 4.1483 | 4.2970 | 4.2407 | 4.2373
TBILL 10.05.11* |PIBL1210J206 |1Y 10/5/2011] 352] 0.96] 15.552000] 4.1500 3:29:25 PM| 4.1825 | 4.3096 | 4.2500 | 4.2500




