Interpolated Bills
January 13, 2011

'“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 01.19.11 |PIBL0O310J116 |<1M 1/19/2011 5] 0.01 3.6459 | 3.6250 | 3.6250
TBILL 01.26.11 |PIBL1210A027 |<iM 1/26/2011] 12| 0.03 3.0263 | 2.9688 | 2.9688
TBILL 02.02.11 |PIBLO310K123 |<1M 2/2/2011| 19| 0.05 24066 | 2.3125 | 2.3125
TBILL 02.09.11 |PIBL1210B035 |1M 2/9/2011] 26| 0.07 17870 | 1.6563 | 1.6563
TBILL 02.16.11* |PIBLO310K132 |1M 2/16/2011] 33| 0.09 1.1673 | 1.0000 | 1.0000
TBILL 02.23.11 |PIBL1210B044 |1M 2/23/2011] 40| 0.11 1.1644 | 1.0000 | 1.0000
TBILL 03.02.11 |PIBLO310L140 |2M 3/2/2011| 47| 0.13 1.1615 | 1.0000 | 1.0000
TBILL 03.09.11 |PIBL1210C052 |2M 3/9/2011] 54| 0.15] 18.045000] 0.6000 | 12:13:22 PM| 0.6000 | 1.1587 | 1.0000 | 1.0000
TBILL 03.23.11 |PIBL1210C061 |2M 3/23/2011] 68| 0.19 1.1529 | 1.0000 | 1.0000
TBILL 04.06.11 |PIBL1210D079 |3M 4/6/2011] 82| 0.22]  1.100000] 1.2500 | 11:01:20 AM| 1.2500 | 1.1471 | 1.0000 | 1.0000
TBILL 04.13.11* |PIBLO311A015 |3M 4/13/2011] 89| 0.24]  1.951000] 0.6000 | 11:37:21 AM| 0.6000 | 1.1442 | 1.0000 | 1.0000
TBILL 04.20.11 |PIBL1210D088 |3M 4/20/2011] 96| 0.26] 20.804394] 1.0000 3:46:45 PM| 0.8029 | 1.1836 | 1.0442 | 1.0442
TBILL 05.04.11 |PIBL1210E096 |4M 5/4/2011| 110| 0.30 12623 | 1.1327 | 1.1327
TBILL 05.18.11 |PIBL1210E103 |4M 5/18/2011| 124] 0.34 13410 | 1.2212 | 1.2212
TBILL 06.01.11 |PIBLO610L090 |5M 6/1/2011] 138] 0.38] _ 9.000000] 0.9500 2:53:09 PM| 0.9500 | 1.4197 | 1.3096 | 1.3096
TBILL 06.15.11 |PIBL1210F120 |5M 6/15/2011] 152]| 0.42| 17.399500] 1.5000 2:24:06 PM| 15000 | 1.4984 | 1.3981 | 1.3981
TBILL 06.29.11 |PIBL1210F139 |5M 6/29/2011| 166| 0.45 15771 | 1.4865 | 1.4865
TBILL 07.13.11* |PIBL1210G147 |6M 7/13/2011] 180] 0.49] 26.176400] 1.2500 | 10:43:28 AM| 1.2760 | 1.6558 | 1.5750 | 1.5750
TBILL 07.27.11 |PIBL1210G156 |7M 7/27/2011| 194] 053 1.7302 | 1.6534 | 1.6510
TBILL 08.10.11 |PIBL1210H164 |7M 8/10/2011] 208| 0.57|  4.132470] 1.3500 356:18 PM| 1.6941 | 1.8046 | 1.7318 | 1.7270
TBILL 08.24.11 |PIBL1210H173 |8M 8/24/2011| 222| 0.61 1.8790 | 1.8102 | 1.8030
TBILL 09.07.11 |PIBL12101181 |8M 9/7/2011| 236] 0.65|  2.921742] 2.1000 3:11:20 PM| 2.1000 | 1.9534 | 1.8887 | 1.8790
TBILL 09.21.11 |PIBL12101190 |9M 9/21/2011| 250] 0.68 2.0278 | 1.9671 | 1.9550
TBILL 10.05.11 |PIBL1210J206 |9M 10/5/2011] 264] 0.72] 100.000000] 2.7000 | 10:27:32 AM| 2.7000 | 2.1022 | 2.0455 | 2.0310
TBILL 10.19.11 |PIBL1210J215 |9M 10/19/2011| 278| 0.76]  2.806951| 2.0000 | 11:44:12 AM| 2.0451 | 2.1766 | 2.1239 | 2.1070
TBILL 11.02.11 |PIBL1210K222 [10M 11/2/2011] 292] 0.80]  61.600000] 2.5000 8:45:40 AM| 2.5000 | 2.2510 | 2.2023 | 2.1830
TBILL 11.16.11 |PIBL1210K231 |[10M | 11/16/2011] 306| 0.84 23254 | 22807 | 2.2501
TBILL 11.29.11 |PIBL1210L249 |[1IM | 11/29/2011] 319| 0.87 23945 | 2.3535 | 2.3296
TBILL 01.11.12* |PIBL1211A016 |1Y 1/11/2012] 362] 0.99] 37.922700] 2.3022 | 12:09:12 PM| 2.3096 | 2.6231 | 2.5944 | 2.5631




