Interpolated Bills

December 01, 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 12.08.10 |PIBL1209L250 |<1M 12/8/2010] 6] 0.02 3.6509 | 3.6212 | 3.6212
TBILL 12.15.10 |PIBLO610F079 |<iM | 12/15/2010] 13| 0.04 3.1622 | 3.0009 | 3.0909
TBILL 12.22.10 |PIBL03101091 |<iM | 12/22/2010] 20| 0.05]  0.027690] 1.6250 | 10:55:14 AM| 1.6250 | 2.6735 | 2.5606 | 2.5606
TBILL 12.29.10 |PIBLO610F088 |1M 12/29/2010] 27| 0.07 21848 | 2.0303 | 2.0303
TBILL 01.05.11* |PIBL0310J107 |1M 1/5/2011] 34| 0.09 1.6962 | 1.5000 | 1.5000
TBILL 01.12.11 |PIBL1210A018 |1M 1/12/2011| 41| 0.11 16877 | 1.4047 | 1.4755
TBILL 01.19.11 |PIBL0310J116 |2M 1/19/2011] 48] 0.13 16793 | 1.3095 | 1.4510
TBILL 01.26.11 |PIBL1210A027 |2M 1/26/2011] 55| 0.15 16709 | 1.2142 | 1.4265
TBILL 02.02.11 |PIBLO310K123 |2M 2/2/2011| 62| 0.7 1.6625 | 11189 | 1.4021
TBILL 02.09.11 |PIBL1210B035 |2M 2/9/2011] 69| 0.19]  7.544000] 1.0000 | 12:25:05 PM| 1.0000 | 1.6541 | 1.0237 | 1.3776
TBILL 02.16.11 |PIBLO310K132 |2M 2/16/2011] 76| 0.21 1.6457 | 0.9284 | 1.3531
TBILL 02.23.11 |PIBL1210B044 |3M 2/23/2011] 83| 0.23 16373 | 0.8331 | 1.3286
TBILL 03.02.11* |PIBLO310L140 |3M 3/2/2011| 90| 0.25] 78.280000] 0.6500 | 10:51:10 AM| 0.7362 | 1.6288 | 0.7379 | 1.3041
TBILL 03.09.11 |PIBL1210C052 |3M 3/9/2011] 97| 0.27 16571 | 0.8028 | 1.3260
TBILL 03.23.11 |PIBL1210C061 |4M 3/23/2011] 111] 0.30]  0.530132] 3.7500 9:40:46 AM| 3.7500 | 1.7136 | 09327 | 1.3696
TBILL 04.06.11 |PIBL1210D079 |4M 4/6/2011| 125] 0.34| 12.732587| 1.0000 3:34:56 PM| 1.0000 | 1.7701 | 1.0626 | 1.4133
TBILL 04.20.11 |PIBL1210D088 |5M 4/20/2011] 139] 0.38] _ 5.872000] 4.0000 3:13:25 PM| 1.8451 | 1.8266 | 1.1925 | 1.4570
TBILL 05.04.11 |PIBL1210E096 |5M 5/4/2011] 153] 0.42] _ 1.500000] 1.6000 | 11:20:15 AM| 1.6000 | 1.8831 | 1.3224 | 1.5007
TBILL 05.18.11 |PIBL1210E103 |5M 5/18/2011| 167| 0.46 1.9396 | 14523 | 15444
TBILL 06.01.11* |PIBLO610L090 |6M 6/1/2011] 181] 0.50] 152.685100] 1.6250 2:23:36 PM| 1.5881 | 19962 | 1.5822 | 1.5881
TBILL 06.15.11 |PIBL1210F120 |7M 6/15/2011] 195| 053]  4.081940] 1.7000 3:45:52 PM| 1.6753 | 2.0405 | 1.6378 | 1.6445
TBILL 06.29.11 |PIBL1210F139 |7M 6/29/2011] 209] 0.57 20848 | 1.6933 | 1.7009
TBILL 07.13.11 |PIBL1210G147 |8M 7/3/2011| 223| 0.61 21291 | 1.7488 | 1.7573
TBILL 07.27.11 |PIBL1210G156 |8M 7/27/2011]  237| 0.65 21735 | 1.8043 | 1.8138
TBILL 08.10.11 |PIBL1210H164 |9M 8/10/2011] 251| 0.69 22178 | 1.8598 | 1.8702
TBILL 08.24.11 |PIBL1210H173 |9M 8/24/2011] 265| 0.73 22621 | 19153 | 1.9266
TBILL 09.07.11 |PIBL12101181 |9M 9/7/2011| 279] 0.76] 600.000000] 2.2000 | 11:40:05AM| 2.2000 | 2.3064 | 1.9708 | 1.9831
TBILL 09.21.11 |PIBL12101190 |10M 9/21/2011] 293 0.80 23508 | 2.0264 | 2.0395
TBILL 10.05.11 |PIBL1210J206 |10M 10/5/2011] 307| 0.84 23951 | 2.0819 | 2.0959
TBILL 10.19.11 |PIBL1210J215 |[11M | 10/19/2011] 321] 0.88]  0.530000] 2.0000 2:06:24 PM| 2.0000 | 2.4394 | 2.1374 | 2.1524
TBILL 11.02.11 |PIBL1210K222 [11M 11/2/2011] 335] 0.92]  1.000000] 2.2500 | 11:19:29 AM| 2.2500 | 2.4837 | 2.1929 | 2.2088
TBILL 11.16.11 |PIBL1210K231 |[1Y 11/16/2011] 349] 0.96]  0.107000] 2.2500 8:45:00 AM| 2.2500 | 2.5281 | 2.2484 | 2.2652
TBILL 11.29.11* |PIBL1210L249 |1Y 11/29/2011| 362| 0.99] 283.418500] 2.3059 2:38:34 PM| 2.3176 | 2.5692 | 2.3000 | 2.3176




