Interpolated Bills
October 22, 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 1 4.0000 | 4.0000 | 4.0000
TBILL 11.03.10 |PIBLO610E043 |<1M 11/3/2010] 8| 0.02 3.9527 | 3.9250 | 3.9300
TBILL 11.10.10 |PIBL1209K233 |<iM | 11/10/2010] 15| 0.04] _ 1.016000] 3.9500 3:00:43 PM| 3.9500 | 3.9054 | 3.8500 | 3.8600
TBILL 11.17.10 |PIBLOG10EO52 |<IM | 11/17/2010] 22| 0.06 3.8581 | 3.7750 | 3.7900
TBILL 11.24.10 |PIBL1209K242 |1M 11/24/2010] 29| 0.08 3.8108 | 3.7000 | 3.7200
TBILL 12.01.10* |PIBLO610F060 |1M 12/1/2010] 36| 0.10] _ 3.348956] 3.5000 9:55:26 AM| 3.5000 | 3.7635 | 3.6250 | 3.6500
TBILL 12.08.10 |PIBL1209L250 |1M 12/8/2010] 43| 0.12 3.7635 | 3.6250 | 3.6500
TBILL 12.15.10 |PIBLO610F079 |2M 12/15/2010] 50| 0.14| 43.000000] 3.7750 | 11:04:36 AM| 3.7750 | 3.7635 | 3.6250 | 3.6500
TBILL 12.22.10 |PIBL0O3101091 |2M 12/22/2010] 57| 0.16 3.7635 | 3.6250 | 3.6500
TBILL 12.29.10 |PIBLO610F088 |2M 12/29/2010] 64| 0.18 3.7635 | 3.6250 | 3.6500
TBILL 01.05.11 |PIBL0310J107 |2M 1/5/2011] 71| 0.19 3.7635 | 3.6250 | 3.6500
TBILL 01.12.11 |PIBL1210A018 |2M 1/12/2011| 78] 0.21 0.210000] 3.4500 | 11:08:51 AM| 3.4500 | 3.7635 | 3.6250 | 3.6500
TBILL 01.19.11 |PIBL0310J116 |3M 1/19/2011] 85| 0.23| _ 6.558000| 3.5253 3:10:13 PM| 3.4676 | 3.7635 | 3.6250 | 3.6500
TBILL 01.26.11* |PIBL1210A027 |3M 1/26/2011] 92| 0.25|  2.575880| 4.2500 | 10:32:20 AM| 4.2500 | 3.7635 | 3.6250 | 3.6500
TBILL 02.09.11 |PIBL1210B035 |4M 2/9/2011| 106| 0.29] 17.850700| 3.6001 2:15:01 PM| 4.0988 | 3.8131 | 3.6875 | 3.7083
TBILL 02.23.11 |PIBL1210B044 |4M 2/23/2011] 120] 0.33 3.8628 | 3.7500 | 3.7667
TBILL 03.09.11 |PIBL1210C052 |5M 3/9/2011] 134] 0.37] _ 1.000000] 4.2650 | 10:35:47 AM| 4.2650 | 3.9125 | 3.8125 | 3.8250
TBILL 03.23.11 |PIBL1210C061 |5M 3/23/2011] 148| 0.41 3.9622 | 3.8750 | 3.8833
TBILL 04.06.11 |PIBL1210D079 |5M 4/6/2011| 162| 0.44]  0.629000] 4.3500 | 10:39:04 AM| 4.3500 | 4.0119 | 3.9375 | 3.9417
TBILL 04.20.11* |PIBL1210D088 |6M 4/20/2011] 176] 0.48] _ 6.034000] 3.9000 2:57:00 PM| 3.8117 | 4.0615 | 4.0000 | 4.0000
TBILL 05.18.11 |PIBL1210E103 |7M 5/18/2011| 204] 0.56 40890 | 4.0308 | 4.0219
TBILL 06.15.11 |PIBL1210F120 |8M 6/15/2011] 232| 0.64 41164 | 4.0615 | 4.0439
TBILL 06.29.11 |PIBL1210F139 |8M 6/29/2011| 246] 0.67|  0.332000] 4.0000 3:27:40 PM| 4.0000 | 4.1302 | 4.0769 | 4.0548
TBILL 07.13.11 |PIBL1210G147 |9M 7/13/2011] 260] 0.71 41439 | 4.0923 | 4.0658
TBILL 07.27.11 |PIBL1210G156 |9M 7/27/2011| 274] 0.75 41576 | 4.1077 | 4.0768
TBILL 08.10.11 |PIBL1210H164 |10M 8/10/2011] 288| 0.79 41714 | 4.1231 | 4.0877
TBILL 08.24.11 |PIBL1210H173 |10M 8/24/2011| 302| 0.83] 11.538923| 4.2000 | 11:35:36 AM| 4.1634 | 4.1851 | 4.1385 | 4.0987
TBILL 09.07.11 |PIBL12101181 |[11M 9/7/2011] 316| 0.87 41988 | 4.1538 | 4.1097
TBILL 09.21.11 |PIBL12101190 |11M 9/21/2011| 330 0.90 42125 | 4.1692 | 4.1206
TBILL 10.05.11 |PIBL1210J206 |1Y 10/5/2011| 344] 0.94]  5.240000] 4.0800 | 11:08:02 AM| 4.0800 | 4.2263 | 4.1846 | 4.1316
TBILL 10.19.11* |PIBL1210J215 |1Y 10/19/2011| 358| 0.98] 183.553741| 4.2000 4:06:00 PM| 4.1444 | 4.2400 | 4.2000 | 4.1426




