Interpolated Bills

December 14, 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 12.22.10 |PIBL0O3101091 |<iM | 12/22/2010] 7| 0.02] 360.000000] 1.5000 2:38:03 PM| 1.5000 | 3.4981 | 3.4794 | 3.4794
TBILL 12.29.10 |PIBLO610F088 |<iM | 12/29/2010] 14| 0.04] _ 0.866000] 1.0000 3:59:37 PM| 1.0000 | 2.9125 | 2.8721 | 2.8721
TBILL 01.05.11 |PIBL0O310J107 |<1M 1/5/2011] 21| 0.06]  2.431000] 2.7500 32723 PM| 2.7500 | 2.3269 | 2.2647 | 2.2647
TBILL 01.12.11 |PIBL1210A018 |1M 1/12/2011] 28| 0.08 17413 | 1.6574 | 1.6574
TBILL 01.19.11* |PIBL0310J116 |1M 1/19/2011] 35| 0.10] _ 3.811000| 2.7500 3:26:46 PM| 2.7500 | 1.1558 | 1.0500 | 1.0500
TBILL 01.26.11 |PIBL1210A027 |1M 1/26/2011| 42| 0.12 1.1564 | 1.0500 | 1.0749
TBILL 02.02.11 |PIBLO310K123 |2M 2/2/2011| 49| 0.13] _ 1.096482| 1.0000 9:33:06 AM| 1.0000 | 1.1571 | 1.0500 | 1.0997
TBILL 02.09.11 |PIBL1210B035 |2M 2/9/2011] 56| 0.15]  0.844715] 1.2500 3:51:35 PM| 1.0920 | 1.1577 | 1.0500 | 1.1246
TBILL 02.16.11 |PIBLO310K132 |2M 2/16/2011] 63| 0.17|  1.781274] 0.9500 9:32:45 AM| 0.9500 | 1.1583 | 1.0500 | 1.1494
TBILL 02.23.11 |PIBL1210B044 |2M 2/23/2011] 70| 0.19] _ 5.108317] 1.2500 3:26:33 PM| 1.5375 | 1.1590 | 1.0500 | 1.1743
TBILL 03.02.11 |PIBLO310L140 |2M 3/2/2011| 77| 0.21 5.004000] 0.6000 3:17:00 PM| 0.6000 | 1.1596 | 1.0500 | 1.1991
TBILL 03.09.11 |PIBL1210C052 |3M 3/9/2011| 84| 0.23| 38.409000] 3.7500 | 10:24:55 AM| 3.7500 | 1.1603 | 1.0500 | 1.2240
TBILL 03.23.11* |PIBL1210C061 |3M 3/23/2011] 98] 0.27] 149.769370] 1.0000 3:39:06 PM| 0.6386 | 1.1615 | 1.0500 | 1.2737
TBILL 04.06.11 |PIBL1210D079 |4M 4/6/2011] 112| 0.31 1.250000] 0.6500 2:26:55 PM| 0.6500 | 1.2400 | 1.1258 | 1.3122
TBILL 04.20.11 |PIBL1210D088 |4M 4/20/2011| 126] 0.35] 26.338766] 1.6000 3:27:41 PM| 1.2858 | 1.3203 | 1.2017 | 1.3508
TBILL 05.04.11 |PIBL1210E096 |5M 5/4/2011| 140] 0.38 1.3996 | 1.2775 | 1.3893
TBILL 05.18.11 |PIBL1210E103 |5M 5/18/2011| 154] 0.42|  1.578500] 1.3000 9:36:45 AM| 1.3000 | 1.4790 | 1.3533 | 1.4279
TBILL 06.01.11 |PIBLO610L090 |5M 6/1/2011] 168| 0.46] 290.000000] 1.2500 2:35:50 PM| 1.3190 | 15583 | 1.4292 | 1.4664
TBILL 06.15.11* |PIBL1210F120 |6M 6/15/2011] 182] 0.50] 29.098000] 1.4000 | 12:09:45 PM| 1.4000 | 1.6377 | 1.5050 | 1.5050
TBILL 06.29.11 |PIBL1210F139 |7M 6/29/2011] 196] 0.54]  1.448029] 1.8500 | 11:07:32AM| 1.8718 | 1.6963 | 1.5654 | 1.5654
TBILL 07.13.11 |PIBL1210G147 |7M 7/13/2011] 210] 0.58 17549 | 16257 | 1.6257
TBILL 07.27.11 |PIBL1210G156 |8M 7/27/2011]  224] 0.61 5.805639] 1.8750 9:4556 AM| 1.8750 | 1.8135 | 1.6861 | 1.6861
TBILL 08.10.11 |PIBL1210H164 |8M 8/10/2011| 238| 0.65| 283.728602| 1.6500 9:50:50 AM| 1.7769 | 1.8720 | 1.7464 | 1.7464
TBILL 08.24.11 |PIBL1210H173 |9M 8/24/2011] 252| 0.69]  3.957001] 2.0500 9:4257 AM| 2.0500 | 1.9306 | 1.8068 | 1.8068
TBILL 09.07.11 |PIBL12101181 |9M 9/7/2011| 266| 0.73 19892 | 1.8672 | 1.8672
TBILL 09.21.11 |PIBL12101190 |9M 9/21/2011| 280] 0.77 20478 | 19275 | 1.9275
TBILL 10.05.11 |PIBL1210J206 |10M 10/5/2011] 294 0.81 21064 | 1.9879 | 1.9879
TBILL 10.19.11 |PIBL1210J215 |[1OM | 10/19/2011] 308| 0.84]  6.092343] 2.2500 | 10:48:32 AM| 2.2500 | 2.1650 | 2.0482 | 2.0482
TBILL 11.02.11 |PIBL1210K222 [11M 11/2/2011] 322 0.88] 13.333000] 2.0250 | 11:45:554 AM| 2.0992 | 2.2236 | 2.1086 | 2.1086
TBILL 11.16.11 |PIBL1210K231 |[11M | 11/16/2011| 336] 0.92 22821 | 2.1690 | 2.1690
TBILL 11.29.11* |PIBL1210L249 |1Y 11/29/2011| 349] 0.96]  4.439804] 2.1000 | 11:59:44 AM| 2.1000 | 2.3365 | 2.2250 | 2.2250




