Interpolated Bills

December 10, 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 12.15.10 |PIBLO610F079 |<iM | 12/15/2010] 2| 0.01 3.9258 | 3.9222 | 3.9215
TBILL 12.22.10 |PIBLO3101091 |<IM | 12/22/2010] 9] 0.02 3.4064 | 3.3778 | 3.3722
TBILL 12.29.10 |PIBLOGT0F088 |<iM | 12/29/2010] 16| 0.04] _ 0.102000] 3.0000 | 11:41:17 AM| 3.0000 | 2.8870 | 2.8333 | 2.8229
TBILL 01.05.11 |PIBLO310J107 |<iM 1/5/2011] 23| 0.06 23676 | 2.2889 | 2.2736
TBILL 01.12.11 |PIBL1210A018 |1M 1/12/2011] 30| 0.08 1.8482 | 1.7444 | 1.7243
TBILL 01.19.11* |PIBL0O310J116 |1M 1/19/2011] 37| 0.10 1.3288 | 1.2000 | 1.1750
TBILL 01.26.11 |PIBL1210A027 |1M 1/26/2011| 44| 0.12| 27.999353| 1.1500 8:57:03 AM| 1.1500 | 1.3291 | 1.2000 | 1.1779
TBILL 02.02.11 |PIBLO310K123 |2M 2/2/2011] 51| 0.14 1.3293 | 1.2000 | 1.1807
TBILL 02.09.11 |PIBL1210B035 |2M 2/9/2011] 58| 0.16] 2350.000000] 0.7000 | 11:58:08 AM| 0.8005 | 1.3295 | 1.2000 | 1.1836
TBILL 02.16.11 |PIBLO310K132 |2M 2/16/2011] 65| 0.18 1.3297 | 1.2000 | 1.1864
TBILL 02.23.11 |PIBL1210B044 |2M 2/23/2011] 72| 0.20] _ 1.000000] 3.5000 | 11:38:30 AM| 3.5000 | 1.3299 | 1.2000 | 1.1893
TBILL 03.02.11 |PIBLO310L140 |2M 3/2/2011] 79| 0.22]  2.002000] 0.6500 9:48:36 AM| 0.6500 | 1.3301 | 1.2000 | 1.1921
TBILL 03.09.11 |PIBL1210C052 |3M 3/9/2011| 86| 0.24] 152.975000] 1.2500 2:41:22 PM| 1.2007 | 1.3303 | 1.2000 | 1.1950
TBILL 03.23.11* |PIBL1210C061 |3M 3/23/2011] 100 0.27| 142.584000] 1.2600 | 11:46:42 AM| 1.2007 | 1.3308 | 1.2000 | 1.2007
TBILL 04.06.11 |PIBL1210D079 |4M 4/6/2011| 114 0.31 1.760000] 1.3000 | 11:55:41 AM| 1.3000 | 1.3984 | 1.2708 | 1.2672
TBILL 04.20.11 |PIBL1210D088 |4M 4/20/2011] 128| 0.35 1.4660 | 1.3417 | 1.3338
TBILL 05.04.11 |PIBL1210E096 |5M 5/4/2011| 142| 0.39 15337 | 14125 | 1.4003
TBILL 05.18.11 |PIBL1210E103 |5M 5/18/2011] 156| 0.43 16013 | 1.4833 | 1.4669
TBILL 06.01.11 |PIBLO610L090 |5M 6/1/2011] 170| 0.47| 359.428000] 1.5500 2:46:26 PM| 1.5985 | 1.6689 | 1.5542 | 1.5334
TBILL 06.15.11* |PIBL1210F120 |6M 6/15/2011] 184] 0.50 1.7365 | 1.6250 | 1.6000
TBILL 06.29.11 |PIBL1210F139 |7M 6/29/2011| 198| 0.54 1.8015 | 1.6900 | 1.6594
TBILL 07.13.11 |PIBL1210G147 |[7M 7/13/2011] 212| 0.58] 15.486000] 1.7250 3:33:11 PM| 1.7250 | 1.8665 | 1.7549 | 1.7187
TBILL 07.27.11 |PIBL1210G156 |8M 7/27/2011| 226] 0.62 19314 | 1.8199 | 1.7781
TBILL 08.10.11 |PIBL1210H164 |8M 8/10/2011] 240] 0.66] 150.000000] 1.9050 9:1555 AM| 1.9033 | 1.0964 | 1.8849 | 1.8375
TBILL 08.24.11 |PIBL1210H173 |9M 8/24/2011| 254] 0.70 2.0614 | 19499 | 1.8968
TBILL 09.07.11 |PIBL12101181 |9M 9/7/2011| 268| 0.73 21264 | 2.0148 | 1.9562
TBILL 09.21.11 |PIBL12101190 |9M 9/21/2011| 282| 0.77] _ 0.101200] 2.0000 | 10:18:11 AM| 2.0000 | 2.1913 | 2.0798 | 2.0156
TBILL 10.05.11 |PIBL1210J206 |10M 10/5/2011| 296] 0.81 22563 | 2.1448 | 2.0749
TBILL 10.19.11 |PIBL1210J215 |[10M | 10/19/2011] 310| 0.85] 10.500000] 2.0550 2:47:00 PM| 2.0550 | 2.3213 | 2.2097 | 2.1343
TBILL 11.02.11 |PIBL1210K222 [11M 11/2/2011] 324] 0.89]  0.100000] 2.0000 | 11:33:52 AM| 2.0000 | 2.3862 | 2.2747 | 2.1937
TBILL 11.16.11 |PIBL1210K231 |[11M | 11/16/2011| 338| 0.93 24512 | 2.3397 | 2.2530
TBILL 11.29.11* |PIBL1210L249 [1Y 11/29/2011] 351| 0.96] 128.809000] 2.2150 3:44:26 PM| 2.3082 | 25115 | 2.4000 | 2.3082




