Interpolated Bills
October 19, 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 10.27.10 |PIBL1209J226 |<iM | 10/27/2010] 7| 0.02 3.9620 | 3.9382 | 3.9764
TBILL 11.03.10 |PIBLO610E043 |<1M 11/3/2010] 14| 0.04 3.9176 | 3.8662 | 3.9489
TBILL 11.10.10 |PIBL1209K233 |<iM | 11/10/2010] 21| 0.06] 792.158925] 3.9000 | 11:52:38 AM| 3.8999 | 3.8733 | 3.7941 | 3.9214
TBILL 11.17.10 |PIBLO610E052 |1M 11/17/2010] 28| 0.08] 621.633000] 3.5000 2:53:40 PM| 3.9148 | 3.8290 | 3.7221 | 3.8939
TBILL 11.24.10° |PIBL1209K242 |1M 11/24/2010] 35| 0.10]  14.383000] 3.5000 3:25:05 PM| 3.5000 | 3.7846 | 3.6500 | 3.8664
TBILL 12.01.10 |PIBLO610F060 |1M 12/1/2010] 42| 0.12] 150.656000] 3.6500 2:37:32 PM| 3.7017 | 3.7825 | 3.6500 | 3.8363
TBILL 12.08.10 |PIBL1209L250 |2M 12/8/2010] 49| 0.13] _ 1.195768| 3.4000 | 11:39:35 AM| 3.4246 | 3.7803 | 3.6500 | 3.8061
TBILL 12.15.10 |PIBLO610F079 |2M 12/15/2010] 56| 0.15] 113.020000] 3.7000 2:56:35 PM| 3.7452 | 3.7781 | 3.6500 | 3.7759
TBILL 12.22.10 |PIBL0O3101091 |2M 12/22/2010] 63| 0.17| _ 0.514224] 3.4050 2:32:44 PM| 3.5036 | 3.7760 | 3.6500 | 3.7457
TBILL 12.29.10 |PIBLO610F088 |2M 12/29/2010] 70| 0.19]  2.556000] 3.5000 | 10:41:45AM| 3.5000 | 3.7738 | 3.6500 | 3.7155
TBILL 01.05.11 |PIBL0310J107 |2M 1/5/2011] 77| 0.21 1.986555| 3.5000 3:56:34 PM| 3.5000 | 3.7716 | 3.6500 | 3.6854
TBILL 01.12.11 |PIBL1210A018 |3M 1/12/2011| 84| 0.23]  1.134947] 3.5000 2:23:27 PM| 3.5000 | 3.7695 | 3.6500 | 3.6552
TBILL 01.19.11* |PIBL0310J116 |3M 1/19/2011] 91| 0.25| 34.044000| 3.5251 2:16:35 PM| 3.5251 | 3.7673 | 3.6500 | 3.6250
TBILL 01.26.11 |PIBL1210A027 |3M 1/26/2011] 98] 0.27]  2.864000] 3.9750 3:34:57 PM| 3.8554 | 3.7880 | 3.6680 | 3.6449
TBILL 02.09.11 |PIBL1210B035 |4M 2/9/2011] 112| 0.31] 59.390000] 3.6000 3:58:43 PM| 3.6000 | 3.8294 | 3.7040 | 3.6847
TBILL 02.23.11 |PIBL1210B044 |4M 2/23/2011] 126] 0.35] 49.587600] 3.6500 3:14:37 PM| 3.6761 | 3.8709 | 3.7399 | 3.7245
TBILL 03.09.11 |PIBL1210C052 |5M 3/9/2011| 140| 0.38] _ 4.075000] 4.0200 3:31:15 PM| 3.9537 | 3.9123 | 3.7759 | 3.7643
TBILL 03.23.11 |PIBL1210C061 |5M 3/23/2011] 154] 0.42|  0.052683| 3.8250 9:40:35 AM| 3.8250 | 3.9537 | 3.8119 | 3.8041
TBILL 04.06.11 |PIBL1210D079 |5M 4/6/2011| 168| 0.46]  7.065000] 4.0500 3:37:37 PM| 3.9964 | 3.9951 | 3.8479 | 3.8439
TBILL 04.20.11* |PIBL1210D088 |6M 4/20/2011] 182] 0.50] 972.661500] 3.8500 2:58:35 PM| 3.8837 | 4.0365 | 3.8838 | 3.8837
TBILL 05.18.11 |PIBL1210E103 |7M 5/18/2011] 210] 0.58]  8.165200] 3.8250 3:11:21 PM| 3.8594 | 4.0614 | 3.0148 | 3.9147
TBILL 06.15.11 |PIBL1210F120 |8M 6/15/2011] 238] 0.65|  5.769938| 3.6650 3:00:17 PM| 3.8035 | 4.0862 | 3.9457 | 3.9456
TBILL 06.29.11 |PIBL1210F139 |9M 6/29/2011] 252| 0.69]  1.021110] 3.9250 | 10:11:31 AM| 3.9250 | 4.0987 | 3.9612 | 3.9610
TBILL 07.13.11 |PIBL1210G147 |9M 7/13/2011] 266| 0.73 41111 | 3.9766 | 3.9765
TBILL 07.27.11 |PIBL1210G156 |9M 7/27/2011| 280] 0.77 41235 | 3.9921 | 3.9920
TBILL 08.10.11 |PIBL1210H164 |10M 8/10/2011] 294] 0.81 41359 | 4.0076 | 4.0074
TBILL 08.24.11 |PIBL1210H173 |10M 8/24/2011| 308| 0.84] 151.760000] 3.9500 3:58:02 PM| 4.0258 | 4.1484 | 4.0230 | 4.0229
TBILL 09.07.11 |PIBL12101181 |[11M 9/7/2011| 322| 0.88 41608 | 4.0385 | 4.0383
TBILL 09.21.11 |PIBL12101190 |11M 9/21/2011| 336] 0.92 41732 | 4.0540 | 4.0538
TBILL 10.05.11 |PIBL1210J206 |1Y 10/5/2011] 350] 0.96]  1.873000] 4.0000 | 11:46:45AM| 4.0000 | 4.1857 | 4.0694 | 4.0693
TBILL 10.19.11* |PIBL1210J215 |1Y 10/19/2011| 364] 1.00] 249.498000] 4.1340 | 11:12:32 AM| 4.0854 | 4.1981 | 4.0849 | 4.0847




