Interpolated Bills

November 19, 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] 2| 0.01 3.9495 | 3.9444 | 3.9403
TBILL 12.01.10 |PIBLO610F060 |<1M 12/1/2010] 9] 0.02 35957 | 3.5556 | 3.5222
TBILL 12.08.10 |PIBL1209L250 |<1M 12/8/2010] 16| 0.04 3.2420 | 3.1667 | 3.1042
TBILL 12.15.10 |PIBLO610F079 |<IM | 12/15/2010] 23| 0.06 28882 | 2.7778 | 2.6861
TBILL 12.22.10 |PIBL0O3101091 |1M 12/22/2010] 30| 0.08 25345 | 2.3889 | 2.2681
TBILL 12.29.10* |PIBLO610F088 |1M 12/29/2010] 37| 0.10 21808 | 2.0000 | 1.8500
TBILL 01.05.11 |PIBL0310J107 |1M 1/5/2011] 44| 0.12 21808 | 1.9195 | 1.7885
TBILL 01.12.11 |PIBL1210A018 |2M 1/12/2011] 51| 0.14 21808 | 1.8390 | 1.7271
TBILL 01.19.11 |PIBL0310J116 |2M 1/19/2011] 58] 0.16 21808 | 1.7584 | 1.6656
TBILL 01.26.11 |PIBL1210A027 |2M 1/26/2011] 65| 0.18 21808 | 16779 | 1.6042
TBILL 02.02.11 |PIBLO310K123 |2M 2/2/2011| 72| 0.20] _ 1.010885] 2.5000 | 11:33:25 AM| 2.4937 | 2.1808 | 15974 | 1.5427
TBILL 02.09.11 |PIBL1210B035 |2M 2/9/2011] _79] 0.22] _ 1.000000] 2.2500 | 10:05:49 AM| 2.2500 | 2.1808 | 1.5169 | 1.4813
TBILL 02.16.11 |PIBLO310K132 |3M 2/16/2011] 86| 0.24] 102.169000] 1.4750 2:49:08 PM| 1.3527 | 2.1808 | 1.4364 | 1.4198
TBILL 02.23.11* |PIBL1210B044 |3M 2/23/2011] 93] 0.25]  0.509676] 2.5000 | 10:13:13 AM| 2.5000 | 2.1808 | 1.3558 | 1.3583
TBILL 03.09.11 |PIBL1210C052 |4M 3/9/2011| 107| 0.29 22008 | 14194 | 1.4215
TBILL 03.23.11 |PIBL1210C061 |4M 3/23/2011] 121| 0.33 22788 | 1.4830 | 1.4847
TBILL 04.06.11 |PIBL1210D079 |5M 4/6/2011| 135 0.37 23279 | 15466 | 1.5479
TBILL 04.20.11 |PIBL1210D088 |5M 4/20/2011] 149 0.41| 80.000000] 1.6000 | 10:13:46 AM| 1.6000 | 2.3769 | 1.6102 | 1.6111
TBILL 05.04.11 |PIBL1210E096 |5M 5/4/2011| 163| 0.45 24260 | 16738 | 1.6743
TBILL 05.18.11* |PIBL1210E103 |6M 5/18/2011] 177| 0.48] 588.979900] 1.7000 3:00:53 PM| 1.7374 | 24750 | 1.7374 | 1.7374
TBILL 06.15.11 |PIBL1210F120 |7M 6/15/2011] 205 0.56 25714 | 1.8336 | 1.8336
TBILL 06.29.11 |PIBL1210F139 |7M 6/29/2011] 219 0.60 26197 | 1.8817 | 1.8817
TBILL 07.13.11 |PIBL1210G147 |8M 7/13/2011| 233] 0.64 26679 | 19298 | 1.9299
TBILL 07.27.11 |PIBL1210G156 |8M 7/27/2011] 247| 0.68 27161 | 1.9779 | 1.9780
TBILL 08.10.11 |PIBL1210H164 |9M 8/10/2011] 261] 0.72]  1.010000] 2.1150 | 11:44:46 AM| 2.1150 | 2.7643 | 2.0261 | 2.0261
TBILL 08.24.11 |PIBL1210H173 |9M 8/24/2011] 275 0.75] 700.608000] 2.3000 | 10:34:25 AM| 2.0502 | 2.8126 | 2.0742 | 2.0742
TBILL 09.07.11 |PIBL12101181 |10M 9/7/2011| 289 0.79] 800.000000] 2.2750 | 11:53:25 AM| 2.2312 | 2.8608 | 2.1223 | 2.1223
TBILL 09.21.11 |PIBL12101190 |10M 9/21/2011] 303| 0.83] 150.000000] 2.3250 | 10:58:02 AM| 2.3250 | 2.9090 | 2.1704 | 2.1704
TBILL 10.05.11 |PIBL1210J206 |11M 10/5/2011] 317] 0.87| 840.724000] 2.4000 | 10:00:45 AM| 2.3935 | 2.9572 | 2.2185 | 2.2185
TBILL 10.19.11 |PIBL1210J215 |[1IM | 10/19/2011] 331] 0.91] 710.000000] 2.3500 | 11:32:47 AM| 2.4387 | 3.0055 | 2.2666 | 2.2666
TBILL 11.02.11 |PIBL1210K222 |1Y 11/2/2011] 345 0.95| 367.682000] 2.2000 | 10:1522 AM| 2.2934 | 3.05637 | 2.3147 | 2.3147
TBILL 11.16.11* |PIBL1210K231 |[1Y 11/16/2011] 359] 0.98] 685.458000] 2.4000 | 11:07:35 AM| 2.4000 | 3.1019 | 2.3628 | 2.3628




