Interpolated Bills

December 07, 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] 7| 0.02] 11.000000] 4.0000 | 10:37:29 AM| 4.0000 | 3.5520 | 3.5324 | 3.5324
TBILL 12.22.10 |PIBLO3101091 |<iM | 12/22/2010] 14| 0.04 3.02904 | 2.9868 | 2.9868
TBILL 12.29.10 |PIBLO610F088 |<iM | 12/29/2010] 21| 0.06 25068 | 24412 | 2.4412
TBILL 01.05.11 |PIBL0O310J107 |1M 1/5/2011] 28| 0.08 19842 | 1.8956 | 1.8956
TBILL 01.12.11* |PIBL1210A018 |1M 1/12/2011] 35| 0.10 1.4615 | 1.3500 | 1.3500
TBILL 01.19.11 |PIBL0O310J116 |1M 1/19/2011| 42| 0.12 1.4618 | 1.2857 | 1.2870
TBILL 01.26.11 |PIBL1210A027 |2M 1/26/2011] 49| 0.13| 317.355700| 1.0000 3:35:16 PM| 1.0051 | 1.4620 | 1.2215 | 1.2239
TBILL 02.02.11 |PIBLO310K123 |2M 2/2/2011] 56| 0.15 1.4623 | 1.1572 | 1.1609
TBILL 02.09.11 |PIBL1210B035 |2M 2/9/2011] 63| 0.17] _ 0.200000] 1.3750 | 10:04:28 AM| 1.3750 | 1.4625 | 1.0930 | 1.0978
TBILL 02.16.11 |PIBLO310K132 |2M 2/16/2011] 70| 0.19] _ 2.800000] 0.6500 | 11:03:45 AM| 0.6500 | 1.4627 | 1.0287 | 1.0348
TBILL 02.23.11 |PIBL1210B044 |2M 2/23/2011| 77| 0.21 14630 | 0.9645 | 09717
TBILL 03.02.11 |PIBLO310L140 |3M 3/2/2011] 84| 0.23] _ 0.500000] 0.7650 91132 AM| 0.7650 | 1.4632 | 0002 | 0.9087
TBILL 03.09.11* |PIBL1210C052 |3M 3/9/2011] 91| 0.25]  7.572100| 1.3500 2:53:53 PM| 1.3500 | 1.4635 | 0.8359 | 0.8456
TBILL 03.23.11 |PIBL1210C061 |4M 3/23/2011] 105 0.29]  1.254000] 1.4000 | 11:37:36 AM| 1.4000 | 1.5071 | 0.9237 | 0.9296
TBILL 04.06.11 |PIBL1210D079 |4M 4/6/2011] 119| 0.33] _ 1.200000] 0.7750 | 11:04:08 AM| 0.7750 | 1.5508 | 1.0115 | 1.0135
TBILL 04.20.11 |PIBL1210D088 |5M 4/20/2011] 133] 0.36] 150.454000] 1.5500 | 11:25:33 AM| 1.0681 | 1.5945 | 1.0993 | 1.0975
TBILL 05.04.11 |PIBL1210E096 |5M 5/4/2011| 147| 0.40]  2.676000] 1.5500 | 11:24:00 AM| 1.5500 | 1.6382 | 1.1870 | 1.1814
TBILL 05.18.11 |PIBL1210E103 |5M 5/18/2011] 161] 0.44] _ 0.921000] 1.3750 3:30:31 PM| 1.3750 | 1.6819 | 1.748 | 1.2654
TBILL 06.01.11 |PIBLO610L090 |6M 6/1/2011| 175| 0.48] 400.000000] 1.4000 3:15:02 PM| 1.4312 | 1.7255 | 1.3626 | 1.3493
TBILL 06.15.11* |PIBL1210F120 |6M 6/15/2011] 189 0.52] 12.293000] 1.5000 3:46:58 PM| 1.5000 | 1.7692 | 1.4504 | 1.4333
TBILL 06.29.11 |PIBL1210F139 |7M 6/29/2011] 203] 0.56] _ 7.000000] 1.7000 | 11:40:30 AM| 1.7000 | 1.8316 | 1.5300 | 1.5143
TBILL 07.13.11 |PIBL1210G147 |[7M 773/2011] 217 0.59 1.8940 | 1.6096 | 1.5954
TBILL 07.27.11 |PIBL1210G156 |8M 7/27/2011| 231| 0.63 1.9564 | 16892 | 16764
TBILL 08.10.11 |PIBL1210H164 |8M 8/10/2011] 245 0.67|  6.656100] 2.0000 | 11:41:19 AM| 2.0000 | 2.0188 | 1.7688 | 1.7575
TBILL 08.24.11 |PIBL1210H173 |9M 8/24/2011| 259| 0.71 3.000000] 1.7500 | 10:57:08 AM| 1.7500 | 2.0812 | 1.8484 | 1.8385
TBILL 09.07.11 |PIBL12101181 |9M 9/7/2011] 273] 0.75] 10.659000] 2.1250 | 11:42:12 AM| 2.1250 | 2.1436 | 1.9280 | 1.9195
TBILL 09.21.11 |PIBL12101190 |10M 9/21/2011| 287 0.79] _ 9.915000] 2.2000 2:33:34 PM| 2.2000 | 2.2060 | 2.0076 | 2.0006
TBILL 10.05.11 |PIBL1210J206 |10M 10/5/2011] 301| 0.82 22684 | 2.0872 | 2.0816
TBILL 10.19.11 |PIBL1210J215 |[11M | 10/19/2011| 315| 0.86] 181.120000] 2.3150 | 11:43:19AM| 2.1481 | 2.3307 | 2.1669 | 2.1627
TBILL 11.02.11 |PIBL1210K222 [11M 11/2/2011] 329] 0.90] 99.397000] 2.2750 2:53:42 PM| 2.2797 | 2.3931 | 2.0465 | 2.2437
TBILL 11.16.11 |PIBL1210K231 [11M | 11/16/2011] 343| 0.94 24555 | 2.3261 | 2.3247
TBILL 11.29.11* |PIBL1210L249 [1Y 11/29/2011] 356| 0.98]  9.973776] 2.2250 2:00:01 PM| 2.2250 | 25135 | 2.4000 | 2.4000




