Interpolated Bills

December 21, 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 12.29.10 |PIBLO610F088 |<iM | 12/29/2010] 7| 0.02 3.4960 | 3.4794 | 3.4794
TBILL 01.05.11 |PIBLO310J107 |<iM 1/5/2011] 14| 0.04 29081 | 2.8721 | 2.8721
TBILL 01.12.11 |PIBL1210A018 |<1M 1/12/2011] 21| 0.06 23201 | 2.2647 | 2.2647
TBILL 01.19.11 |PIBL0O310J116 |1M 1/19/2011] 28| 0.08 17322 | 1.6574 | 1.6574
TBILL 01.26.11* |PIBL1210A027 |1M 1/26/2011] 35| 0.10] _ 9.533000] 0.5151 | 11:57:00 AM| 1.0584 | 1.1442 | 1.0500 | 1.0500
TBILL 02.02.11 |PIBLO310K123 |1M 2/2/2011| 42| 0.12 11423 | 0.9937 | 0.9938
TBILL 02.09.11 |PIBL1210B035 |2M 2/9/2011| 49| 0.13] 33.526800] 0.9500 | 11:53:07 AM| 1.8491 | 1.1404 | 09375 | 0.9375
TBILL 02.16.11 |PIBLO310K132 |2M 2/16/2011] 56| 0.15 11385 | 0.8812 | 0.8813
TBILL 02.23.11 |PIBL1210B044 |2M 2/23/2011| 63| 0.17 1.1365 | 0.8250 | 0.8251
TBILL 03.02.11 |PIBLO310L140 |2M 3/2/2011] 70| 0.19]  2.337500] 0.5750 3:29:10 PM| 0.6153 | 1.1346 | 0.7687 | 0.7689
TBILL 03.09.11 |PIBL1210C052 |2M 3/9/2011| 77| 0.21 0.192000] 1.4850 | 10:06:20 AM| 1.4850 | 1.1327 | 0.7125 | 0.7126
TBILL 03.23.11* |PIBL1210C061 |3M 3/23/2011] 91| 0.25] 259.122187| 0.9500 | 11:32:55 AM| 0.6002 | 1.1288 | 0.6000 | 0.6002
TBILL 04.06.11 |PIBL1210D079 |4M 4/6/2011] 105| 0.29]  5.272490| 0.8500 2:49:50 PM| 0.7882 | 1.1941 | 0.7264 | 0.7266
TBILL 04.20.11 |PIBL1210D088 |4M 4/20/2011] 119] 0.33 12594 | 0.8529 | 0.8530
TBILL 05.04.11 |PIBL1210E096 |5M 5/4/2011| 133| 0.36 1.3247 | 0.9793 | 0.9794
TBILL 05.18.11 |PIBL1210E103 |5M 5/18/2011] 147| 0.40 1.3899 | 1.1057 | 1.1058
TBILL 06.01.11 |PIBLO610L090 |5M 6/1/2011] 161| 0.44] _ 1.003000] 1.1000 | 10:56:15 AM| 1.1000 | 1.4552 | 1.2321 | 1.2322
TBILL 06.15.11 |PIBL1210F120 |6M 6/15/2011] 175 0.48]  1.932000] 1.3000 | 11:27:41 AM| 1.3903 | 1.5205 | 1.3586 | 1.3586
TBILL 06.29.11* |PIBL1210F139 |6M 6/29/2011] 189] 0.52]  4.100000] 1.9000 3:39:10 PM| 1.9000 | 1.5858 | 1.4850 | 1.4850
TBILL 07.13.11 |PIBL1210G147 |[7M 7/13/2011] 203 0.56 16525 | 1.5500 | 1.5491
TBILL 07.27.11 |PIBL1210G156 |7M 7/27/2011| 217| 0.59 17193 | 1.6149 | 1.6131
TBILL 08.10.11 |PIBL1210H164 |8M 8/10/2011] 231] 0.63]  40.000000] 2.0000 9:4254 AM| 2.0000 | 1.7861 | 1.6799 | 1.6772
TBILL 08.24.11 |PIBL1210H173 |8M 8/24/2011| 245 0.67 1.8528 | 1.7449 | 1.7412
TBILL 09.07.11 |PIBL12101181 |9M 9/7/2011] 259 0.71 19196 | 1.8098 | 1.8053
TBILL 09.21.11 |PIBL12101190 |9M 9/21/2011| 273 0.75 1.0863 | 1.8748 | 1.8693
TBILL 10.05.11 |PIBL1210J206 |10M 10/5/2011| 287 0.79 20531 | 19398 | 1.9334
TBILL 10.19.11 |PIBL1210J215 |[10M | 10/19/2011| 301| 0.82 21199 | 2.0047 | 1.9974
TBILL 11.02.11 |PIBL1210K222 [11M 11/2/2011] 315| 0.86]  3.036000] 2.0000 | 10:30:31 AM| 2.0000 | 2.1866 | 2.0697 | 2.0615
TBILL 11.16.11 |PIBL1210K231 |[11M | 11/16/2011] 329] 0.90 22534 | 21347 | 2.1255
TBILL 11.29.11* |PIBL1210L249 [1Y 11/29/2011] 342| 0.94]  3.290000] 2.0000 | 11:27:01 AM| 2.0000 | 2.3154 | 2.1950 | 2.1850




