Interpolated Bills

November 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 11.17.10 |PIBLO610E052 |<iM | 11/17/2010] 2| 0.01 3.9797 | 3.9771 | 3.9771
TBILL 11.24.10 |PIBL1209K242 |<IM | 11/24/2010] 9] 0.02 3.8376 | 3.8167 | 3.8167
TBILL 12.01.10 |PIBLO610F060 |<1M 12/1/2010] 16| 0.04| 26.439049| 3.8750 2:14:23 PM| 3.9371 | 3.6955 | 3.6562 | 3.6562
TBILL 12.08.10 |PIBL1209L250 |<iM 12/8/2010] 23| 0.06]  10.242000] 3.8750 2:16:56 PM| 3.9375 | 3.5534 | 3.4958 | 3.4958
TBILL 12.15.10 |PIBLO610F079 |1M 12/15/2010] 30| 0.08 3.4113 | 3.3354 | 3.3354
TBILL 12.22.10* |PIBLO3101091 |1M 12/22/2010] 37| 0.10 3.2692 | 3.1750 | 3.1750
TBILL 12.29.10 |PIBLO610F088 |1M 12/29/2010 44| 0.12 3.2703 | 3.1750 | 3.0969
TBILL 01.05.11 |PIBL0O310J107 |2M 1/5/2011] 51| 0.14] _ 0.513000] 2.9500 | 11:38:33 AM| 2.9500 | 3.2714 | 3.1750 | 3.0189
TBILL 01.12.11 |PIBL1210A018 |2M 1/12/2011] 58] 0.16] _ 0.599798] 3.1000 | 11:50:47 AM| 3.0667 | 3.2724 | 3.1750 | 2.9408
TBILL 01.19.11 |PIBLO310J116 |2M 1/19/2011] 65| 0.18 3.2735 | 3.1750 | 2.8628
TBILL 01.26.11 |PIBL1210A027 |2M 1/26/2011] 72| 0.20] _ 0.100100] 2.2000 | 11:27:17 AM| 2.2000 | 3.2746 | 3.1750 | 2.7847
TBILL 02.02.11 |PIBLO310K123 |2M 2/2/2011] _ 79] 0.22]  1.037256] 3.1000 | 11:53:28 AM| 3.2969 | 3.2756 | 3.1750 | 2.7067
TBILL 02.09.11 |PIBL1210B035 |3M 2/9/2011| 86| 0.24] 190.200000] 2.2000 4:00:26 PM| 2.4668 | 3.2767 | 3.1750 | 2.6286
TBILL 02.23.11* |PIBL1210B044 |3M 2/23/2011] 100 0.27]  1.726924] 3.1000 | 11:51:21 AM| 3.1000 | 3.2788 | 3.1750 | 2.4725
TBILL 03.09.11 |PIBL1210C052 |4M 3/9/2011| 114| 0.31] 300.700000] 2.5000 3:48:20 PM| 2.5401 | 3.3141 | 3.2042 | 2.6188
TBILL 03.23.11 |PIBL1210C061 |4M 3/23/2011] 128| 0.35] _ 1.306000] 2.9500 2:52:54 PM| 2.9500 | 3.3494 | 3.2333 | 2.7650
TBILL 04.06.11 |PIBL1210D079 |5M 4/6/2011| 142| 0.39] _ 1.422000] 2.2500 3:40:48 PM| 2.3250 | 3.3846 | 3.2625 | 2.9113
TBILL 04.20.11 |PIBL1210D088 |5M 4/20/2011] 156] 0.43] 1109.636000] 3.1000 22228 PM| 2.4990 | 3.4199 | 3.2917 | 3.0575
TBILL 05.04.11 |PIBL1210E096 |5M 5/4/2011| 170| 0.47| 486.220000] 2.4000 3:03:28 PM| 2.4256 | 3.4551 | 3.3208 | 3.2038
TBILL 05.18.11* |PIBL1210E103 |6M 5/18/2011] 184] 0.50]  3.012000] 3.7500 | 10:45:11 AM| 3.4974 | 3.4904 | 3.3500 | 3.3500
TBILL 06.15.11 |PIBL1210F120 |7M 6/15/2011] 212| 0.58] 100.000000] 2.9000 9:45:15 AM| 2.9000 | 3.5228 | 3.3963 | 3.2746
TBILL 06.29.11 |PIBL1210F139 |8M 6/29/2011] 226] 0.62|  2.979527| 2.9750 2:45:39 PM| 3.0328 | 35389 | 3.4194 | 3.2370
TBILL 07.13.11 |PIBL1210G147 |8M 7/13/2011| 240] 0.66] 12.264000] 3.1000 | 10:45:01 AM| 3.1000 | 3.5551 | 3.4426 | 3.1993
TBILL 07.27.11 |PIBL1210G156 |9M 7/27/2011] 254] 0.70] 900.000000] 2.2500 | 11:40:28 AM| 2.3261 | 3.5713 | 3.4657 | 3.1616
TBILL 08.10.11 |PIBL1210H164 |9M 8/10/2011] 268| 0.73] 119.803201| 3.0000 | 10:21:34 AM| 2.9760 | 3.5875 | 3.4889 | 3.1239
TBILL 08.24.11 |PIBL1210H173 |9M 8/24/2011| 282| 0.77 3.6037 | 35120 | 3.0863
TBILL 09.07.11 |PIBL12101181 |10M 9/7/2011| 296| 0.81] 500.000000] 2.2000 2:50:22 PM| 2.9987 | 3.6199 | 3.5352 | 3.0486
TBILL 09.21.11 |PIBL12101190 |10M 9/21/2011] 310] 0.85 3.6361 | 3.5583 | 3.0109
TBILL 10.05.11 |PIBL1210J206 |11M 10/5/2011] 324] 0.89]  9.050000| 4.1750 2:51:05 PM| 4.1750 | 3.6522 | 3.5815 | 2.9732
TBILL 10.19.11 |PIBL1210J215 |[11M | 10/19/2011] 338| 0.93] 600.000000] 3.0000 412:36 PM| 3.0167 | 3.6684 | 3.6046 | 2.9356
TBILL 11.02.11* |PIBL1210K222 |1Y 11/2/2011] 352] 0.96] 495.085000| 2.2500 3:05:08 PM| 2.8979 | 3.6846 | 3.6278 | 2.8979




