Interpolated Bills

December 23, 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 1 4.0000 | 4.0000 | 4.0000
TBILL 01.05.11 |PIBLO310J107 |<iM 1/5/2011 8] 0.02] 300.000000] 1.2500 4:03:47 PM| 1.2500 | 3.4488 | 3.4300 | 3.4192
TBILL 01.12.11 |PIBL1210A018 |<1M 1/12/2011] 15| 0.04 2.8977 | 2.8600 | 2.8385
TBILL 01.19.11 |PIBLO310J116 |<iM 1/19/2011] 22| 0.06 23465 | 2.2900 | 2.2577
TBILL 01.26.11 |PIBL1210A027 |1M 1/26/2011] 29| 0.08 17954 | 1.7200 | 1.6769
TBILL 02.02.11* |PIBLO310K123 |1M 2/2/2011] 36| 0.10] 1350.000000] 0.7500 41354 PM| 1.0962 | 1.2442 | 1.1500 | 1.0962
TBILL 02.09.11 |PIBL1210B035 |1M 2/9/2011| 43| 0.12 12451 | 1.1500 | 1.0883
TBILL 02.16.11 |PIBLO310K132 |2M 2/16/2011] 50| 0.14 12459 | 1.1500 | 1.0804
TBILL 02.23.11 |PIBL1210B044 |2M 2/23/2011] 57| 0.16 12468 | 1.1500 | 1.0724
TBILL 03.02.11 |PIBLO310L140 |2M 3/2/2011] 64| 0.18] 14.508000] 0.5500 | 11:05:34 AM| 0.5500 | 1.2476 | 1.1500 | 1.0645
TBILL 03.09.11 |PIBL1210C052 |2M 3/9/2011] 71| 0.19] 10.800000] 1.2500 | 11:37:47 AM| 0.7407 | 1.2485 | 1.1500 | 1.0566
TBILL 03.23.11 |PIBL1210C061 |3M 3/23/2011] 85| 0.23 12502 | 1.1500 | 1.0408
TBILL 04.06.11* |PIBL1210D079 |3M 4/6/2011] 99| 0.27] _ 0.202000] 1.2500 | 11:05:48 AM| 1.2500 | 1.2519 | 1.1500 | 1.0250
TBILL 04.20.11 |PIBL1210D088 |4M 4/20/2011] 113| 0.31 13345 | 1.2292 | 1.1125
TBILL 05.04.11 |PIBL1210E096 |4M 5/4/2011| 127| 0.35 14170 | 1.3083 | 1.2000
TBILL 05.18.11 |PIBL1210E103 |5M 5/18/2011] 141| 0.39 1.4995 | 1.3875 | 1.2875
TBILL 06.01.11 |PIBLO610L090 |5M 6/1/2011| 155| 0.42 15821 | 1.4667 | 1.3750
TBILL 06.15.11 |PIBL1210F120 |5M 6/15/2011] 169| 0.46 16646 | 1.5458 | 1.4625
TBILL 06.29.11* |PIBL1210F139 |6M 6/29/2011] 183| 0.50 17471 | 16250 | 1.5500
TBILL 07.13.11 |PIBL1210G147 |[7M 7/13/2011] 197 0.54] _ 6.795000] 2.2000 3:04:32 PM| 2.2000 | 1.8135 | 1.6913 | 1.6141
TBILL 07.27.11 |PIBL1210G156 |7M 7/27/2011] 211] 058]  8.675000] 2.2000 3:03:14 PM| 2.2000 | 1.8800 | 1.7577 | 1.6781
TBILL 08.10.11 |PIBL1210H164 |8M 8/10/2011] 225 0.62] 54.000000] 1.9000 3:31:24 PM| 1.9000 | 1.9464 | 1.8240 | 1.7422
TBILL 08.24.11 |PIBL1210H173 |8M 8/24/2011| 239 0.65 2.0128 | 1.8904 | 1.8062
TBILL 09.07.11 |PIBL12101181 |9M 9/7/2011] 253] 0.69]  4.255000] 2.3000 3:03:49 PM| 2.3000 | 2.0793 | 1.9567 | 1.8703
TBILL 09.21.11 |PIBL12101190 |9M 9/21/2011| 267| 0.73 21457 | 2.0230 | 1.9343
TBILL 10.05.11 |PIBL1210J206 |9M 10/5/2011| 281| 0.77 22121 | 2.0894 | 1.9984
TBILL 10.19.11 |PIBL1210J215 |[10M | 10/19/2011| 295| 0.81 22785 | 2.1557 | 2.0624
TBILL 11.02.11 |PIBL1210K222 [10M 11/2/2011] 309| 0.85 23450 | 22021 | 2.1265
TBILL 11.16.11 |PIBL1210K231 |[11M | 11/16/2011| 323| 0.88 24114 | 2.2884 | 2.1905
TBILL 11.29.11* |PIBL1210L249 [1Y 11/29/2011] 336] 0.92 24731 | 2.3500 | 2.2500




