Interpolated Bills

November 23, 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 12.01.10 |PIBLO610F060 |<1M 12/1/2010] 7] 0.02 3.6087 | 3.5765 | 3.5765
TBILL 12.08.10 |PIBL1209L250 |<iM 12/8/2010] 14| 0.04] 1401.500000] 1.5000 3:54:06 PM| 1.5027 | 3.1522 | 3.0824 | 3.0824
TBILL 12.15.10 |PIBLO610F079 |<iM | 12/15/2010] 21| 0.06 26957 | 2.5882 | 2.5882
TBILL 12.22.10 |PIBLO3101091 |1M 12/22/2010] 28| 0.08 22392 | 2.0941 | 2.0941
TBILL 12.29.10° |PIBLO610F088 |1M 12/29/2010] 35| 0.10 1.7827 | 1.6000 | 1.6000
TBILL 01.05.11 |PIBL0O310J107 |1M 1/5/2011] 42| 0.12 17827 | 1.5474 | 15507
TBILL 01.12.11 |PIBL1210A018 |2M 1/12/2011] 49| 0.13 17827 | 1.4948 | 15015
TBILL 01.19.11 |PIBLO310J116 |2M 1/19/2011] 56| 0.15] _ 4.089000] 1.5000 | 10:58:03 AM| 1.5000 | 1.7827 | 1.4421 | 1.4522
TBILL 01.26.11 |PIBL1210A027 |2M 1/26/2011] 63| 0.17| _ 0.100356| 2.5000 9:44:42 AM| 2.5000 | 1.7827 | 1.3895 | 1.4030
TBILL 02.02.11 |PIBLO310K123 |2M 2/2/2011] 70| 0.19]  6.214108] 1.5000 3:26:09 PM| 1.5000 | 1.7827 | 1.3369 | 1.3537
TBILL 02.09.11 |PIBL1210B035 |2M 2/9/2011| 77| 0.21] 3302.551000] 1.0000 2:09:12 PM| 1.0041 | 1.7827 | 1.2843 | 1.3044
TBILL 02.16.11 |PIBLO310K132 |3M 2/16/2011] 84| 0.23| 125.612735| 1.1950 | 11:49:44 AM| 1.1950 | 1.7827 | 1.2317 | 1.2552
TBILL 02.23.11* |PIBL1210B044 |3M 2/23/2011] 91| 0.25] 97.162000] 1.2000 | 11:56:34 AM| 1.2201 | 1.7827 | 1.1790 | 1.2059
TBILL 03.09.11 |PIBL1210C052 |4M 3/9/2011] 105] 0.29 1.8199 | 1.2950 | 1.3174
TBILL 03.23.11 |PIBL1210C061 |4M 3/23/2011] 119] 0.33] 16.364000] 1.2000 3:58:52 PM| 1.2000 | 1.8571 | 1.4110 | 1.4290
TBILL 04.06.11 |PIBL1210D079 |5M 4/6/2011| 133] 0.36 1.8942 | 15270 | 1.5405
TBILL 04.20.11 |PIBL1210D088 |5M 4/20/2011| 147| 0.40] 25272000] 1.2750 | 12:06:28 PM| 1.2750 | 1.9314 | 1.6430 | 1.6520
TBILL 05.04.11 |PIBL1210E096 |5M 5/4/2011] 161] 0.44]  0.563000] 1.8750 | 10:58:36 AM| 1.8750 | 1.9686 | 1.7590 | 1.7635
TBILL 05.18.11* |PIBL1210E103 |6M 5/18/2011| 175| 048]  5.288000] 1.5000 3:59:19 PM| 1.6809 | 2.0058 | 1.8750 | 1.8750
TBILL 06.15.11 |PIBL1210F120 |7M 6/15/2011] 203 0.56] 26.007500] 1.5000 3:46:45 PM| 15053 | 2.0815 | 1.9558 | 1.9483
TBILL 06.29.11 |PIBL1210F139 |7M 6/29/2011] 217| 0.59] 17.874000] 1.8000 3:05:46 PM| 1.8000 | 2.1194 | 1.9962 | 1.9849
TBILL 07.13.11 |PIBL1210G147 |8M 7/3/2011] 231] 0.63] 19.959000] 1.9500 3:03:50 PM| 2.0402 | 2.1572 | 2.0365 | 2.0215
TBILL 07.27.11 |PIBL1210G156 |8M 7/27/2011| 245| 0.67 21951 | 2.0769 | 2.0582
TBILL 08.10.11 |PIBL1210H164 |9M 8/10/2011] 259] 0.71 22330 | 2.1173 | 2.0948
TBILL 08.24.11 |PIBL1210H173 |9M 8/24/2011| 273] 0.75] 8592177 2.2500 3:27:28 PM| 2.1848 | 2.2709 | 2.1577 | 2.1314
TBILL 09.07.11 |PIBL12101181 |10M 9/7/2011| 287| 0.79] 300.000000] 2.4000 | 10:00:00 AM| 2.4000 | 2.3087 | 2.1981 | 2.1681
TBILL 09.21.11 |PIBL12101190 |10M 9/21/2011| 301| 0.82 23466 | 2.2385 | 2.2047
TBILL 10.05.11 |PIBL1210J206 |11M 10/5/2011] 315 0.86 23845 | 22788 | 2.0413
TBILL 10.19.11 |PIBL1210J215 [11M | 10/19/2011] 329] 0.90] 790.605000] 2.3000 3:08:59 PM| 2.4386 | 2.4223 | 2.3192 | 2.2780
TBILL 11.02.11 |PIBL1210K222 [11M 11/2/2011| 343| 0.94]  4.870407| 2.1500 32457 PM| 2.1734 | 2.4602 | 2.3596 | 2.3146
TBILL 11.16.11* |PIBL1210K231 |1Y 11/16/2011| 357| 0.98] 253.159000] 2.5000 3:15:16 PM| 2.3513 | 2.4981 | 2.4000 | 2.3513




