Interpolated Bills

November 02, 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 11.10.10 |PIBL1209K233 |<iM | 11/10/2010] 7| 0.02] 32.840000] 3.9750 | 11:15:35 AM| 3.9875 | 3.9714 | 3.9559 | 3.9272
TBILL 11.17.10 |PIBLOG10EO52 |<iM | 11/17/2010] 14| 0.04 3.9381 | 3.0044 | 3.8423
TBILL 11.24.10 |PIBL1209K242 |<iM | 11/24/2010] 21| 0.06]  8.698466| 3.9750 | 11:14:40 AM| 3.9842 | 3.9048 | 3.8529 | 3.7574
TBILL 12.01.10 |PIBLO610F060 |1M 12/1/2010] 28| 0.08]  41.893000] 3.5000 3:22:55 PM| 3.5133 | 3.8714 | 3.8015 | 3.6724
TBILL 12.08.10° |PIBL1209L250 |1M 12/8/2010] 35| 0.10]  30.000000] 3.7000 | 10:25:58 AM| 3.7000 | 3.8381 | 3.7500 | 3.5875
TBILL 12.15.10 |PIBLO610F079 |1M 12/15/2010] 42| 0.12] _ 3.039000] 3.5000 9:5158 AM| 3.5000 | 3.8383 | 3.7500 | 3.5884
TBILL 12.22.10 |PIBL0O3101091 |2M 12/22/2010] 49| 0.13 3.8386 | 3.7500 | 3.5893
TBILL 12.29.10 |PIBLO610F088 |2M 12/29/2010] 56| 0.15] 12.087000] 3.5000 | 11:26:551 AM| 3.7265 | 3.8388 | 3.7500 | 3.5901
TBILL 01.05.11 |PIBL0310J107 |2M 1/5/2011] 63| 0.17|  2.364507| 3.5000 2:23:36 PM| 3.5160 | 3.8391 | 3.7500 | 3.5910
TBILL 01.12.11 |PIBL1210A018 |2M 1/12/2011] 70| 0.19]  5.150000] 4.0000 | 10:33:38 AM| 4.0000 | 3.8394 | 3.7500 | 3.5918
TBILL 01.19.11 |PIBL0310J116 |2M 1/19/2011] 77| 0.21] 52.491674] 3.5000 2:00:20 PM| 3.5000 | 3.8396 | 3.7500 | 3.5927
TBILL 01.26.11 |PIBL1210A027 |3M 1/26/2011] 84| 0.23] 21.368000| 3.7000 | 11:11:52 AM| 3.7000 | 3.8399 | 3.7500 | 3.5936
TBILL 02.09.11* |PIBL1210B035 |3M 2/9/2011| 98| 0.27| 288.907000] 3.5101 3:26:56 PM| 3.5876 | 3.8404 | 3.7500 | 3.5953
TBILL 02.23.11 |PIBL1210B044 |4M 2/23/2011] 112| 0.31| 278.889534] 3.6250 4:05:59 PM| 3.6430 | 3.8777 | 3.7857 | 3.6531
TBILL 03.09.11 |PIBL1210C052 |4M 3/9/2011| 126| 0.35]  4.112000] 4.0000 | 10:45:21 AM| 4.0000 | 3.9151 | 3.8214 | 3.7109
TBILL 03.23.11 |PIBL1210C061 |5M 3/23/2011] 140 0.38] _ 0.508000] 4.0000 | 11:57:38 AM| 4.0000 | 3.9525 | 3.8571 | 3.7687
TBILL 04.06.11 |PIBL1210D079 |5M 4/6/2011| 154] 0.42 3.9898 | 3.8929 | 3.8266
TBILL 04.20.11 |PIBL1210D088 |5M 4/20/2011] 168| 0.46] 346.616000] 3.8650 3:48:05 PM| 3.9793 | 4.0272 | 3.9286 | 3.8844
TBILL 05.18.11* |PIBL1210E103 |6M 5/18/2011| 196] 0.54] 42.687000] 3.9001 3:04:55 PM| 3.9001 | 4.1019 | 4.0000 | 4.0000
TBILL 06.15.11 |PIBL1210F120 |8M 6/15/2011] 224] 0.61 0.300000] 4.3000 2:32:05 PM| 4.3000 | 4.1393 | 4.0227 | 4.0226
TBILL 06.29.11 |PIBL1210F139 |8M 6/29/2011] 238] 0.65] _ 0.300000] 4.0000 3:33:30 PM| 4.0000 | 4.1580 | 4.0341 | 4.0339
TBILL 07.13.11 |PIBL1210G147 |9M 7/13/2011] 252| 0.69 41767 | 4.0455 | 4.0452
TBILL 07.27.11 |PIBL1210G156 |9M 7/27/2011| 266] 0.73] _ 2.083000] 3.8500 2:33:57 PM| 3.8880 | 4.1955 | 4.0568 | 4.0565
TBILL 08.10.11 |PIBL1210H164 |9M 8/10/2011] 280] 0.77 42142 | 4.0682 | 4.0677
TBILL 08.24.11 |PIBL1210H173 |10M 8/24/2011| 294| 0.81 2287000 3.9750 3:26:11 PM| 3.9750 | 4.2329 | 4.0795 | 4.0790
TBILL 09.07.11 |PIBL12101181 |10M 9/7/2011] 308] 0.84] 301.963090] 4.7000 | 11:54:19 AM| 4.0226 | 4.2516 | 4.0909 | 4.0903
TBILL 09.21.11 |PIBL12101190 |11M 9/21/2011| 322| 0.88 42703 | 4.1023 | 4.1016
TBILL 10.05.11 |PIBL1210J206 |11M 10/5/2011] 336] 0.92]  3.087000] 4.0500 3:34:05 PM| 4.0500 | 4.2890 | 4.1136 | 4.1129
TBILL 10.19.11* |PIBL1210J215 |1Y 10/19/2011| 350| 0.96] 810.250000] 4.1005 3:36:20 PM| 4.1242 | 4.3077 | 4.1250 | 4.1242




