Interpolated Bills

November 08, 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 1 4.0000 | 4.0000 | 4.0000
TBILL 11.17.10 |PIBLOG10EO52 |<iM | 11/17/2010] 8| 0.02 3.9388 | 3.9000 | 3.8998
TBILL 11.24.10 |PIBL1209K242 |<iM | 11/24/2010] 15| 0.04] 770.000000] 3.5000 | 10:23:04 AM| 3.5000 | 3.8777 | 3.8000 | 3.7997
TBILL 12.01.10 |PIBLO610F060 |<1M 12/1/2010] 22| 0.06 3.8165 | 3.7000 | 3.6995
TBILL 12.08.10 |PIBL1209L250 |1M 12/8/2010] 29| 0.08] 371.406000] 3.3000 | 12:01:30 PM| 3.4992 | 3.7554 | 3.6000 | 3.5994
TBILL 12.15.10° |PIBLO610F079 |1M 12/15/2010] 36| 0.10 3.6942 | 35000 | 3.4992
TBILL 12.22.10 |PIBL0O3101091 |1M 12/22/2010] 43| 0.12 3.6947 | 35156 | 3.5150
TBILL 12.29.10 |PIBLO610F088 |2M 12/29/2010] 50| 0.14|  4.913200] 3.3000 3:20:02 PM| 3.3000 | 3.6952 | 3.5312 | 3.5307
TBILL 01.05.11 |PIBL0310J107 |2M 1/5/2011] 57| 0.16] _ 0.201000] 3.3000 | 11:00:29 AM| 3.3000 | 3.6957 | 3.5469 | 3.5464
TBILL 01.12.11 |PIBL1210A018 |2M 1/12/2011] 64| 0.18] _ 1.034700] 3.8500 3:04:21 PM| 3.8500 | 3.6962 | 3.5625 | 3.5621
TBILL 01.19.11 |PIBL0310J116 |2M 1/19/2011] 71| 0.19 3.6966 | 3.5781 | 3.5778
TBILL 01.26.11 |PIBL1210A027 |2M 1/26/2011| 78] 0.21 1.710027| 3.3500 | 11:02:38 AM| 3.7131 | 3.6971 | 3.5937 | 3.5936
TBILL 02.02.11 |PIBLO310K123 |3M 2/2/2011] 85| 0.23] 31.052000] 3.5000 | 10:20:16 AM| 3.4981 | 3.6976 | 3.6094 | 3.6093
TBILL 02.09.11* |PIBL1210B035 |3M 2/9/2011] 92| 0.25]  9.606800] 4.2500 3:14:21 PM| 4.0222 | 3.6981 | 3.6250 | 3.6250
TBILL 02.23.11 |PIBL1210B044 |4M 2/23/2011] 106] 0.29]  0.452844] 3.5050 3:48:10 PM| 3.5371 | 3.7434 | 3.6643 | 3.6643
TBILL 03.09.11 |PIBL1210C052 |4M 3/9/2011] 120| 0.33] 1128.203000] 3.4500 414:35 PM| 3.4388 | 3.7887 | 3.7036 | 3.7036
TBILL 03.23.11 |PIBL1210C061 |5M 3/23/2011| 134] 0.37| 2750.210768| 3.3500 3:24:02 PM| 3.4014 | 3.8341 | 3.7429 | 3.7429
TBILL 04.06.11 |PIBL1210D079 |5M 4/6/2011| 148] 0.41] 180.505000] 3.6250 | 11:51:45 AM| 3.6254 | 3.8794 | 3.7821 | 3.7821
TBILL 04.20.11 |PIBL1210D088 |5M 4/20/2011| 162| 0.44] 212.057000] 3.3500 2:09:38 PM| 3.3539 | 3.9247 | 3.8214 | 3.8214
TBILL 05.04.11 |PIBL1210E096 |6M 5/4/2011] 176] 0.48]  3.712000] 3.8000 | 11:00:50 AM| 3.8000 | 3.9701 | 3.8607 | 3.8607
TBILL 05.18.11* |PIBL1210E103 |6M 5/18/2011] 190] 0.52 40154 | 3.9000 | 3.9000
TBILL 06.15.11 |PIBL1210F120 |7M 6/15/2011] 218| 0.60 40436 | 3.9365 | 3.9327
TBILL 06.29.11 |PIBL1210F139 |8M 6/29/2011| 232| 0.64]  2.842000] 3.7000 3:28:36 PM| 3.7000 | 4.0577 | 3.9548 | 3.9490
TBILL 07.13.11 |PIBL1210G147 |8M 7/13/2011] 246] 0.67] _ 4.000000] 3.8850 3:05:15 PM| 3.8850 | 4.0718 | 3.9731 | 3.9654
TBILL 07.27.11 |PIBL1210G156 |9M 7/27/2011| 260] 0.71 40859 | 3.9913 | 3.9817
TBILL 08.10.11 |PIBL1210H164 |9M 8/10/2011] 274] 0.75 41000 | 4.0096 | 3.9981
TBILL 08.24.11 |PIBL1210H173 |10M 8/24/2011| 288| 0.79 41141 | 4.0279 | 4.0144
TBILL 09.07.11 |PIBL12101181 |10M 9/7/2011| 302| 0.83 41282 | 4.0461 | 4.0308
TBILL 09.21.11 |PIBL12101190 |11M 9/21/2011| 316] 0.87] _ 1.000000] 4.0500 9:35:18 AM| 4.0500 | 4.1423 | 4.0644 | 4.0471
TBILL 10.05.11 |PIBL1210J206 |11M 10/5/2011] 330] 0.90] 57.900000] 4.0000 | 10:30:21 AM| 4.0000 | 4.1564 | 4.0826 | 4.0635
TBILL 10.19.11 |PIBL1210J215 |1Y 10/19/2011| 344] 0.94]  0.104000] 3.7500 | 10:08:24 AM| 3.7500 | 4.1705 | 4.1009 | 4.0798
TBILL 11.02.11* |PIBL1210K222 [1Y 11/2/2011] 358 0.98] 152.832000] 4.0500 4:09:40 PM| 4.0964 | 4.1846 | 4.1192 | 4.0961




