Interpolated Bills

December 13, 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 1 4.0000 | 4.0000 | 4.0000
TBILL 12.22.10 |PIBLO3101091 |<IM | 12/22/2010] 8| 0.02 3.4537 | 3.4300 | 3.4100
TBILL 12.29.10 |PIBLOGT0F088 |<iM | 12/29/2010] 15| 0.04] _ 0.102000] 2.7500 | 11:28:56 AM| 2.7500 | 2.9075 | 2.8600 | 2.8200
TBILL 01.05.11 |PIBLO310J107 |<iM 1/5/2011] 22| 0.06 23612 | 2.2900 | 2.2300
TBILL 01.12.11 |PIBL1210A018 |1M 1/12/2011] 29| 0.08 1.8150 | 1.7200 | 1.6400
TBILL 01.19.11* |PIBL0O310J116 |1M 1/19/2011] 36| 0.10 1.2687 | 1.1500 | 1.0500
TBILL 01.26.11 |PIBL1210A027 |1M 1/26/2011] 43| 0.12 1.2694 | 1.1500 | 1.0500
TBILL 02.02.11 |PIBLO310K123 |2M 2/2/2011] 50| 0.14 12700 | 1.1500 | 1.0500
TBILL 02.09.11 |PIBL1210B035 |2M 2/9/2011| 57| 0.16] 712.045000] 3.7500 2:19:56 PM| 0.8579 | 1.2707 | 1.1500 | 1.0500
TBILL 02.16.11 |PIBLO310K132 |2M 2/16/2011] 64| 0.18 12713 | 1.1500 | 1.0500
TBILL 02.23.11 |PIBL1210B044 |2M 2/23/2011] 71| 0.19 12720 | 1.1500 | 1.0500
TBILL 03.02.11 |PIBLO310L140 |2M 3/2/2011] 78] 0.21 3.167000] 1.2000 | 11:00:13 AM| 1.2000 | 1.2726 | 1.1500 | 1.0500
TBILL 03.09.11 |PIBL1210C052 |3M 3/9/2011| 85| 0.23] _ 1.027000] 3.7500 2:24:05 PM| 3.7500 | 1.2733 | 1.1500 | 1.0500
TBILL 03.23.11* |PIBL1210C061 |3M 3/23/2011] 99| 0.27 12746 | 1.1500 | 1.0500
TBILL 04.06.11 |PIBL1210D079 |4M 4/6/2011| 113| 0.31 1.3384 | 12167 | 1.1258
TBILL 04.20.11 |PIBL1210D088 |4M 4/20/2011] 127] 0.35] _ 0.202000] 1.5000 | 11:00:29 AM| 1.5000 | 1.4022 | 1.2833 | 1.2017
TBILL 05.04.11 |PIBL1210E096 |5M 5/4/2011| 141 0.39 1.4660 | 1.3500 | 1.2775
TBILL 05.18.11 |PIBL1210E103 |5M 5/18/2011] 155| 0.42] _ 2.000000] 1.6500 2:33:58 PM| 1.6500 | 1.5299 | 1.4167 | 1.3533
TBILL 06.01.11 |PIBLO610L090 |5M 6/1/2011| 169 0.46 15937 | 1.4833 | 1.4292
TBILL 06.15.11* |PIBL1210F120 |6M 6/15/2011] 183 0.50] _ 2.500000] 1.4000 3:27:45 PM| 1.4000 | 1.6575 | 1.5500 | 1.5050
TBILL 06.29.11 |PIBL1210F139 |7M 6/29/2011] 197| 0.54]  4.653927| 1.5000 | 11:16:44 AM| 1.5062 | 1.7235 | 1.6158 | 1.5654
TBILL 07.13.11 |PIBL1210G147 |[7M 7/13/2011] 211| 0.58 17895 | 1.6816 | 1.6257
TBILL 07.27.11 |PIBL1210G156 |8M 7/27/2011| 225 0.62 1.8556 | 1.7474 | 1.6861
TBILL 08.10.11 |PIBL1210H164 |8M 8/10/2011] 239 0.65 19216 | 1.8132 | 1.7464
TBILL 08.24.11 |PIBL1210H173 |9M 8/24/2011| 253| 0.69 1.9876 | 1.8790 | 1.8068
TBILL 09.07.11 |PIBL12101181 |9M 9/7/2011| 267| 0.73 20536 | 19449 | 1.8672
TBILL 09.21.11 |PIBL12101190 |9M 9/21/2011| 281| 0.77 21196 | 2.0107 | 1.9275
TBILL 10.05.11 |PIBL1210J206 |10M 10/5/2011| 295| 0.81 21856 | 2.0765 | 1.9879
TBILL 10.19.11 |PIBL1210J215 |[10M | 10/19/2011| 309] 0.85 22517 | 21423 | 2.0482
TBILL 11.02.11 |PIBL1210K222 [11M 11/2/2011] 323| 0.88 23177 | 2.2081 | 2.1086
TBILL 11.16.11 |PIBL1210K231 [11M | 11/16/2011] 337| 0.92] 92.716560| 2.1750 2:07:33 PM| 2.1900 | 2.3837 | 2.2739 | 2.1690
TBILL 11.29.11* |PIBL1210L249 [1Y 11/29/2011] 350] 0.96]  8.204184] 2.1250 2:48:28 PM| 2.1374 | 2.4450 | 2.3350 | 2.2250




