Interpolated Bills
October 21, 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] 5| 0.01 3.9864 | 3.9530 | 3.9530
TBILL 11.03.10 |PIBLO610E043 |<1M 11/3/2010] 12| 0.03 3.9626 | 3.8708 | 3.8708
TBILL 11.10.10 |PIBL1209K233 |<iM | 11/10/2010] 19| 0.05] 150.000000] 3.4500 9:48:31 AM| 3.4833 | 3.9388 | 3.7887 | 3.7886
TBILL 11.17.10 |PIBLO610E052 |1M 11/17/2010] 26| 0.07| 316.100000] 3.5500 | 10:38:22 AM| 3.5421 | 3.9149 | 3.7065 | 3.7063
TBILL 11.24.10 |PIBL1209K242 |1M 11/24/2010] 33| 0.09] _ 1.504000] 3.5000 3:42:10 PM| 3.5000 | 3.8911 | 3.6243 | 3.6241
TBILL 12.01.10* |PIBLO610F060 |1M 12/1/2010] 40| 0.11 3.8673 | 35421 | 3.5419
TBILL 12.08.10 |PIBL1209L250 |2M 12/8/2010] 47| 0.13| _ 0.501500| 3.4000 3:11:19 PM| 3.4000 | 3.8673 | 3.5718 | 3.5645
TBILL 12.15.10 |PIBLO610F079 |2M 12/15/2010] 54| 0.15] _ 0.105000] 3.5000 2:12:22 PM| 3.5000 | 3.8673 | 3.6015 | 3.5871
TBILL 12.22.10 |PIBL0O3101091 |2M 12/22/2010] 61| 0.17] _ 9.000000] 3.5000 3:48:09 PM| 3.4156 | 3.8673 | 3.6312 | 3.6097
TBILL 12.29.10 |PIBLO610F088 |2M 12/29/2010] 68| 0.19 3.8673 | 3.6609 | 3.6322
TBILL 01.05.11 |PIBL0310J107 |2M 1/5/2011] 75| 0.21 3.8673 | 3.6906 | 3.6548
TBILL 01.12.11 |PIBL1210A018 |3M 1/12/2011] 82| 0.22]  0.203000] 4.0000 | 11:21:17 AM| 4.0000 | 3.8673 | 3.7203 | 3.6774
TBILL 01.19.11* |PIBL0310J116 |3M 1/19/2011] 89| 0.24] 25.957000| 3.5352 3:36:35 PM| 3.4862 | 3.8673 | 3.7500 | 3.7000
TBILL 01.26.11 |PIBL1210A027 |3M 1/26/2011] 96| 0.26] _ 0.503500] 3.5000 3:10:53 PM| 3.5000 | 3.8868 | 3.7592 | 3.7133
TBILL 02.09.11 |PIBL1210B035 |4M 2/9/2011] 110] 0.30] _ 2.018000] 3.6000 | 10:55:48 AM| 3.6000 | 3.9259 | 3.7777 | 3.7399
TBILL 02.23.11 |PIBL1210B044 |4M 2/23/2011] 124] 0.34] 13.458740] 3.7250 | 11:37:12AM| 3.9213 | 3.9649 | 3.7961 | 3.7666
TBILL 03.09.11 |PIBL1210C052 |5M 3/9/2011] 138] 0.38] _ 0.605600] 3.9000 2:42:16 PM| 3.9000 | 4.0040 | 3.8145 | 3.7932
TBILL 03.23.11 |PIBL1210C061 |5M 3/23/2011] 152| 0.42|  4.848568| 3.6750 9:10:18 AM| 3.6750 | 4.0430 | 3.8330 | 3.8198
TBILL 04.06.11 |PIBL1210D079 |5M 4/6/2011| 166 0.45] 70.000000] 3.9500 | 11:33:29 AM| 3.9571 | 4.0821 | 3.8514 | 3.8464
TBILL 04.20.11* |PIBL1210D088 |6M 4/20/2011] 180] 0.49] 122.157000] 3.9000 3:00:41 PM| 3.8730 | 4.1212 | 3.8698 | 3.8730
TBILL 05.18.11 |PIBL1210E103 |7M 5/18/2011| 208| 0.57 41416 | 3.9206 | 3.9195
TBILL 06.15.11 |PIBL1210F120 |8M 6/15/2011] 236| 0.65 41621 | 3.9714 | 3.9660
TBILL 06.29.11 |PIBL1210F139 |9M 6/29/2011] 250] 0.68 41723 | 3.9968 | 3.9892
TBILL 07.13.11 |PIBL1210G147 |9M 7713/2011] 264] 0.72 41826 | 4.0222 | 4.0124
TBILL 07.27.11 |PIBL1210G156 |9M 7/27/2011| 278| 0.76 41928 | 4.0476 | 4.0356
TBILL 08.10.11 |PIBL1210H164 |10M 8/10/2011] 292| 0.80] 87.031745| 4.0000 2:58:15 PM| 3.9798 | 4.2030 | 4.0730 | 4.0589
TBILL 08.24.11 |PIBL1210H173 |10M 8/24/2011| 306] 0.84] 12.151000] 4.0000 3:21:36 PM| 4.1853 | 4.2133 | 4.0984 | 4.0821
TBILL 09.07.11 |PIBL12101181 |[11M 9/7/2011] 320] 0.88] 450.000000] 4.0500 | 12:00:08 PM| 4.0500 | 4.2235 | 4.1238 | 4.1053
TBILL 09.21.11 |PIBL12101190 |11M 9/21/2011| 334] 0.92 42338 | 4.1492 | 4.1285
TBILL 10.05.11 |PIBL1210J206 |1Y 10/5/2011| 348| 0.95]  0.027882] 4.2600 2:00:54 PM| 4.2600 | 4.2440 | 4.1746 | 4.1518
TBILL 10.19.11* |PIBL1210J215 |1Y 10/19/2011| 362| 0.99] 28.906741| 4.0552 3:34:25 PM| 4.0435 | 4.2542 | 4.2000 | 4.1750




