Interpolated Bills
January 14, 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 2] 0.01 3.9210 | 3.9167 | 3.9382
TBILL 01.26.11 |PIBL1210A027 |<iM 1/26/2011 9] 0.02] 151.141000] 0.8500 | 10:37:12 AM| 0.8683 | 3.3684 | 3.3333 | 3.5060
TBILL 02.02.11 |PIBLO310K123 |<1M 2/2/2011| 16| 0.04 28157 | 2.7500 | 3.0737
TBILL 02.09.11 |PIBL1210B035 |<1M 2/9/2011] 23| 0.06] 1000.000000] 1.6500 4:00:20 PM| 1.6500 | 2.2630 | 2.1667 | 2.6414
TBILL 02.16.11 |PIBLO310K132 |1M 2/16/2011] 30| 0.08 17104 | 15833 | 2.2091
TBILL 02.23.11* |PIBL1210B044 |1M 2/23/2011] 37| 0.10] _ 6.010000] 2.0000 | 10:57:11 AM| 2.0000 | 1.1577 | 1.0000 | 1.7768
TBILL 03.02.11 |PIBLO310L140 |1M 3/2/2011| 44| 0.12] 50.000000] 1.7500 | 11:53:19AM| 1.7500 | 1.1570 | 1.0000 | 1.6797
TBILL 03.09.11 |PIBL1210C052 |2M 3/9/2011] 51| 0.14] 150.000000] 1.6000 | 10:20:04 AM| 1.6000 | 1.1563 | 1.0000 | 1.5826
TBILL 03.23.11 |PIBL1210C061 |2M 3/23/2011] 65| 0.18] 144.338000] 1.6500 | 10:20:07 AM| 1.6500 | 1.1548 | 1.0000 | 1.3884
TBILL 04.06.11 |PIBL1210D079 |2M 4/6/2011] 79| 0.22| 247.300000] 1.6500 | 10:20:10 AM| 1.6500 | 1.1534 | 1.0000 | 1.1942
TBILL 04.13.11 |PIBLO311A015 |3M 4/13/2011] 86| 0.24] _ 4.176000] 0.6000 | 10:33:43 AM| 0.6000 | 1.1526 | 1.0000 | 1.0971
TBILL 04.20.11* |PIBL1210D088 |3M 4/20/2011] 93| 0.25 11519 | 1.0000 | 1.0000
TBILL 05.04.11 |PIBL1210E096 |4M 5/4/2011] 107| 0.29] 150.000000] 1.7500 | 10:19:59 AM| 1.7500 | 1.2257 | 1.0779 | 1.0779
TBILL 05.18.11 |PIBL1210E103 |4M 5/18/2011] 121| 0.33 12994 | 1.1557 | 1.1557
TBILL 06.01.11 |PIBLO610L090 |5M 6/1/2011] 135| 0.37| 1094.266000] 1.7500 | 11:47:02AM| 1.7683 | 1.3731 | 12336 | 1.2336
TBILL 06.15.11 |PIBL1210F120 |5M 6/15/2011] 149] 0.41 14469 | 1.3114 | 1.3114
TBILL 06.29.11 |PIBL1210F139 |5M 6/29/2011] 163| 0.45] _ 5.200000] 1.5000 | 10:11:40 AM| 1.0192 | 1.5206 | 1.3893 | 1.3893
TBILL 07.13.11 |PIBL1210G147 |6M 7/3/2011] 177| 0.48] _ 7.233000] 1.4000 3:47:07 PM| 1.2388 | 15943 | 1.4671 | 1.4671
TBILL 07.27.11* |PIBL1210G156 |6M 7/27/2011] 191| 0.52 1.6681 | 1.5450 | 1.5450
TBILL 08.10.11 |PIBL1210H164 |7M 8/10/2011] 205 0.56 17516 | 1.6283 | 1.6283
TBILL 08.24.11 |PIBL1210H173 |7M 8/24/2011] 219 0.60 1.8351 | 1.7117 | 1.7117
TBILL 09.07.11 |PIBL12101181 |8M 9/7/2011| 233| 0.64 19186 | 1.7950 | 1.7950
TBILL 09.21.11 |PIBL12101190 |8M 9/21/2011| 247| 0.68 20021 | 1.8783 | 1.8783
TBILL 10.05.11 |PIBL1210J206 |9M 10/5/2011] 261| 0.72 20855 | 19617 | 1.9617
TBILL 10.19.11 |PIBL1210J215 |9M 10/19/2011| 275] 0.75 21690 | 2.0450 | 2.0450
TBILL 11.02.11 |PIBL1210K222 [10M 11/2/2011] 289 0.79] 400.000000] 2.6000 9:10:02 AM| 2.6000 | 2.2525 | 2.1283 | 2.1283
TBILL 11.16.11 |PIBL1210K231 |[10M | 11/16/2011| 303| 0.83 23360 | 22117 | 2.2117
TBILL 11.29.11 |PIBL1210L249 |[1IM | 11/29/2011] 316] 0.87]  0.506000] 2.1250 | 11:30:47 AM| 2.1250 | 2.4136 | 2.2890 | 2.2890
TBILL 01.11.12* |PIBL1211A016 |1Y 1/11/2012] 359] 0.98]  1.816900] 2.3500 | 11:19:24 AM| 2.3500 | 2.6700 | 2.5450 | 2.5450




