Interpolated Bills

November 17, 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 11.24.10 |PIBL1209K242 |<iM | 11/24/2010] 6] 0.02 3.8811 | 3.8674 | 3.8674
TBILL 12.01.10 |PIBLO610F060 |<1M 12/1/2010] 13| 0.04 3.7147 | 3.6818 | 3.6818
TBILL 12.08.10 |PIBL1209L250 |<1M 12/8/2010] 20| 0.05| 1500.469546| 4.0000 2:50:59 PM| 1.4558 | 3.5483 | 3.4962 | 3.4962
TBILL 12.15.10 |PIBLO610F079 |1M 12/15/2010] 27| 0.07 3.3818 | 3.3106 | 3.3106
TBILL 12.22.10° |PIBL03101091 |1M 12/22/2010] 34| 0.09 3.2154 | 3.1250 | 3.1250
TBILL 12.29.10 |PIBLO610F088 |1M 12/29/2010] 41| 0.11 32159 | 2.9118 | 2.9123
TBILL 01.05.11 |PIBL0310J107 |2M 1/5/2011] 48| 0.13 3.2163 | 2.6986 | 2.6996
TBILL 01.12.11 |PIBL1210A018 |2M 1/12/2011] 55| 0.15 3.2168 | 2.4854 | 2.4870
TBILL 01.19.11 |PIBL0310J116 |2M 1/19/2011] 62| 0.7 32173 | 2.2723 | 2.2743
TBILL 01.26.11 |PIBL1210A027 |2M 1/26/2011] 69| 0.19]  0.489677| 2.5000 2:24:11 PM| 2.5361 | 3.2178 | 2.0591 | 2.0616
TBILL 02.02.11 |PIBLO310K123 |2M 2/2/2011| 76| 0.21 3.2183 | 1.8459 | 1.8489
TBILL 02.09.11 |PIBL1210B035 |3M 2/9/2011] 83| 0.23]| _ 6.600000] 1.6000 2:51:25 PM| 1.6728 | 3.2187 | 1.6327 | 1.6363
TBILL 02.16.11* |PIBLO310K132 |3M 2/16/2011] 90| 0.25] 165.357565| 1.4000 3:26:09 PM| 1.4095 | 3.2192 | 1.4195 | 1.4236
TBILL 02.23.11 |PIBL1210B044 |3M 2/23/2011] 97| 0.27] _ 2.500000] 1.6950 2:18:07 PM| 1.6950 | 3.2333 | 1.4532 | 1.4569
TBILL 03.09.11 |PIBL1210C052 |4M 3/9/2011| 111| 0.30] _ 1.415750| 1.4000 2:56:28 PM| 1.4000 | 3.2615 | 1.5205 | 1.5235
TBILL 03.23.11 |PIBL1210C061 |4M 3/23/2011] 125 0.34] 39.850000] 2.3000 2:17:02PM| 1.8189 | 3.2896 | 1.5877 | 1.5901
TBILL 04.06.11 |PIBL1210D079 |5M 4/6/2011| 139 0.38 3.3178 | 1.6550 | 1.6567
TBILL 04.20.11 |PIBL1210D088 |5M 4/20/2011] 153| 0.42| 209.086000] 1.6750 2:21:30 PM| 1.6794 | 3.3460 | 1.7223 | 1.7233
TBILL 05.04.11 |PIBL1210E096 |5M 5/4/2011| 167| 0.46] 52.611000] 1.7000 2:23:52 PM| 1.7395 | 3.3741 | 1.7896 | 1.7899
TBILL 05.18.11* |PIBL1210E103 |6M 5/18/2011] 181] 0.50] 117.492000] 1.7500 | 11:38:31 AM| 1.8565 | 3.4023 | 1.8569 | 1.8565
TBILL 06.15.11 |PIBL1210F120 |7M 6/15/2011] 209] 057]  1.369000] 2.0001 3:04:36 PM| 2.0000 | 3.4238 | 2.1020 | 1.9247
TBILL 06.29.11 |PIBL1210F139 |8M 6/29/2011] 223| 0.61 3.4346 | 2.2045 | 1.9589
TBILL 07.13.11 |PIBL1210G147 |8M 7/3/2011| 237| 0.65 3.4454 | 2.3471 | 1.9930
TBILL 07.27.11 |PIBL1210G156 |9M 7/27/2011]  251| 0.69 3.4562 | 2.4696 | 2.0271
TBILL 08.10.11 |PIBL1210H164 |9M 8/10/2011| 265 0.73 3.4669 | 25922 | 2.0613
TBILL 08.24.11 |PIBL1210H173 |9M 8/24/2011] 279] 0.76] 39.776000] 2.3001 2:24:42 PM| 22211 | 3.4777 | 2.7147 | 2.0954
TBILL 09.07.11 |PIBL12101181 |10M 9/7/2011| 293| 0.80] 250.000000] 2.6750 | 11:08:19 AM| 2.6750 | 3.4885 | 2.8373 | 2.1296
TBILL 09.21.11 |PIBL12101190 |10M 9/21/2011] 307| 0.84 3.4992 | 2.9598 | 2.1637
TBILL 10.05.11 |PIBL1210J206 |11M 10/5/2011] 321] 0.88 35100 | 3.0824 | 2.1978
TBILL 10.19.11 |PIBL1210J215 [11M | 10/19/2011] 335| 0.92] 248.788152] 2.6250 3:47:49 PM| 2.6302 | 35208 | 3.2049 | 2.2320
TBILL 11.02.11 |PIBL1210K222 |1Y 11/2/2011| 349 0.96] 126.637699| 2.3000 3:00:15 PM| 2.3000 | 3.5315 | 3.3275 | 2.2661
TBILL 11.16.11* |PIBL1210K231 |[1Y 11/16/2011] 363| 0.99]  8.040000] 2.3501 2:56:23 PM| 2.3040 | 3.5423 | 3.4500 | 2.3002




