Interpolated Bills

November 18, 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] 5| 0.01 1.020500] 3.5000 | 11:53:33 AM| 3.5000 | 3.8877 | 3.8750 | 3.8750
TBILL 12.01.10 |PIBLO610F060 |<1M 12/1/2010] 12| 0.03 3.6913 | 3.6563 | 3.6563
TBILL 12.08.10 |PIBL1209L250 |<1M 12/8/2010] 19| 0.05 3.4948 | 3.4375 | 3.4375
TBILL 12.15.10 |PIBLO610F079 |1M 12/15/2010] 26| 0.07 329084 | 3.2188 | 3.2188
TBILL 12.22.10° |PIBL03101091 |1M 12/22/2010] 33| 0.09 3.1019 | 3.0000 | 3.0000
TBILL 12.29.10 |PIBLO610F088 |1M 12/29/2010] 40| 0.11 3.1034 | 3.0000 | 3.0000
TBILL 01.05.11 |PIBL0310J107 |2M 1/5/2011] 47| 0.13 3.1049 | 3.0000 | 3.0000
TBILL 01.12.11 |PIBL1210A018 |2M 1/12/2011] 54| 0.15] _ 3.621000| 1.3750 | 12:04:34 PM| 1.3750 | 3.1064 | 3.0000 | 3.0000
TBILL 01.19.11 |PIBL0310J116 |2M 1/19/2011] 61| 0.17|  0.927211] 1.3750 | 12:06:28 PM| 1.3750 | 3.1079 | 3.0000 | 3.0000
TBILL 01.26.11 |PIBL1210A027 |2M 1/26/2011] 68| 0.19]  0.383000] 1.3750 | 12:07:10 PM| 1.3750 | 3.1094 | 3.0000 | 3.0000
TBILL 02.02.11 |PIBLO310K123 |2M 2/2/2011| 75| 0.21 3.1109 | 3.0000 | 3.0000
TBILL 02.09.11 |PIBL1210B035 |3M 2/9/2011] 82| 0.22]  2.020000] 1.5000 | 10:44:02 AM| 1.5000 | 3.1124 | 3.0000 | 3.0000
TBILL 02.16.11* |PIBLO310K132 |3M 2/16/2011] 89| 0.24]  0.547000] 1.4000 | 10:43:45 AM| 1.4000 | 3.1138 | 3.0000 | 3.0000
TBILL 02.23.11 |PIBL1210B044 |3M 2/23/2011] 96| 0.26 31296 | 3.0173 | 3.0135
TBILL 03.09.11 |PIBL1210C052 |4M 3/9/2011| 110] 0.30 3.1610 | 3.0519 | 3.0404
TBILL 03.23.11 |PIBL1210C061 |4M 3/23/2011| 124] 0.34 3.1924 | 3.0865 | 3.0673
TBILL 04.06.11 |PIBL1210D079 |5M 4/6/2011| 138 0.38 3.0038 | 3.1212 | 3.0942
TBILL 04.20.11 |PIBL1210D088 |5M 4/20/2011] 152] 0.42]  0.201000] 1.7500 | 10:45:13 AM| 1.7500 | 3.2552 | 3.1558 | 3.1212
TBILL 05.04.11 |PIBL1210E096 |5M 5/4/2011| 166| 0.45]  8.929000] 1.8250 | 11:41:16 AM| 1.7931 | 3.2867 | 3.1904 | 3.1481
TBILL 05.18.11* |PIBL1210E103 |6M 5/18/2011] 180] 0.49 3.3181 | 3.2250 | 3.1750
TBILL 06.15.11 |PIBL1210F120 |7M 6/15/2011] 208| 0.57 3.3510 | 3.2588 | 3.2058
TBILL 06.29.11 |PIBL1210F139 |8M 6/29/2011] 222| 0.61 1.041900] 2.1000 | 10:33:29 AM| 2.1000 | 3.3674 | 3.2758 | 3.2212
TBILL 07.13.11 |PIBL1210G147 |8M 7/13/2011| 236| 0.65 3.3839 | 3.2927 | 3.2365
TBILL 07.27.11 |PIBL1210G156 |9M 7/27/2011]  250] 0.68 3.4003 | 3.3096 | 3.2519
TBILL 08.10.11 |PIBL1210H164 |9M 8/10/2011| 264] 0.72 3.4168 | 3.3265 | 3.2673
TBILL 08.24.11 |PIBL1210H173 |9M 8/24/2011] 278| 0.76 3.4332 | 3.3435 | 3.2827
TBILL 09.07.11 |PIBL12101181 |10M 9/7/2011| 292| 0.80] 250.000000] 2.7750 | 11:17:23 AM| 2.7750 | 3.4497 | 3.3604 | 3.2981
TBILL 09.21.11 |PIBL12101190 |10M 9/21/2011] 306| 0.84 3.4661 | 3.3773 | 3.3135
TBILL 10.05.11 |PIBL1210J206 |11M 10/5/2011] 320 0.88 3.4826 | 3.3942 | 3.3288
TBILL 10.19.11 |PIBL1210J215 |[1IM | 10/19/2011] 334] 092| 33.227152] 2.8500 | 11:19:05AM| 2.3695 | 3.4990 | 3.4112 | 3.3442
TBILL 11.02.11 |PIBL1210K222 |1Y 11/2/2011| 348] 0.95]  4.043000| 2.3000 9:27:05 AM| 2.3000 | 3.5155 | 3.4281 | 3.3596
TBILL 11.16.11* |PIBL1210K231 |[1Y 11/16/2011] 362| 0.99 35319 | 3.4450 | 3.3750




