Interpolated Bills
January 19, 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 01.26.11 |PIBL1210A027 |<1M 1/26/2011 6| 0.02 3.8325 | 3.8106 | 3.7727
TBILL 02.02.11 |PIBLO310K123 |<1M 2/2/2011] 13| 0.04 35979 | 3.5455 | 3.4545
TBILL 02.09.11 |PIBL1210B035 |<1M 2/9/2011] 20| 0.05] 15.703281| 2.5000 3:07:32 PM| 1.6704 | 3.3633 | 3.2803 | 3.1364
TBILL 02.16.11 |PIBLO310K132 |1M 2/16/2011] 27| 0.07] _ 1.900000] 0.7750 | 10:53:54 AM| 0.7750 | 3.1288 | 3.0152 | 2.8182
TBILL 02.23.11* |PIBL1210B044 |1M 2/23/2011| 34| 0.09] 12.516000] 1.9000 | 11:00:23 AM| 1.6834 | 2.8942 | 2.7500 | 2.5000
TBILL 03.02.11 |PIBLO310L140 |1M 3/2/2011] 41| 0.11 4.004000] 1.0000 | 10:14:06 AM| 1.0000 | 2.8618 | 2.6563 | 2.3750
TBILL 03.09.11 |PIBL1210C052 |2M 3/9/2011| 48| 0.13] _ 1.494000] 0.7750 | 10:51:29 AM| 0.7750 | 2.8293 | 2.5625 | 2.2500
TBILL 03.23.11 |PIBL1210C061 |2M 3/23/2011] 62| 0.17 27644 | 2.3750 | 2.0000
TBILL 04.06.11 |PIBL1210D079 |2M 4/6/2011| 76| 0.21] 12.683000] 1.0000 9:12:23 AM| 1.0000 | 2.6995 | 2.1875 | 1.7500
TBILL 04.13.11 |PIBLO311A015 |3M 4/13/2011] 83| 0.23] _ 3.711000] 0.6000 | 10:09:01 AM| 0.6000 | 2.6671 | 2.0938 | 1.6250
TBILL 04.20.11* |PIBL1210D088 |3M 4/20/2011] 90| 0.25]  0.147000] 1.0750 | 11:43:12 AM| 1.0750 | 2.6346 | 2.0000 | 1.5000
TBILL 05.04.11 |PIBL1210E096 |4M 5/4/2011| 104] 0.28 26843 | 20714 | 15732
TBILL 05.18.11 |PIBL1210E103 |4M 5/18/2011] 118] 0.32] 10.295000] 1.1000 3:41:07 PM| 1.1000 | 2.7341 | 2.1429 | 1.6463
TBILL 06.01.11 |PIBLO610L090 |5M 6/1/2011] 132] 0.36] 60.542000] 1.0000 | 10:53:34 AM| 1.0000 | 2.7838 | 2.2143 | 1.7195
TBILL 06.15.11 |PIBL1210F120 |5M 6/15/2011| 146] 0.40 28335 | 2.2857 | 1.7926
TBILL 06.29.11 |PIBL1210F139 |5M 6/29/2011] 160| 0.44 28832 | 2.3571 | 1.8658
TBILL 07.13.11 |PIBL1210G147 |6M 7/13/2011] 174] 0.48] _ 4.000000] 1.5005 | 12:08:37 PM| 1.5005 | 2.9330 | 2.4286 | 1.9389
TBILL 07.27.11* |PIBL1210G156 |6M 7/27/2011] _188| 0.52| 450.000000] 2.0500 3:28:34 PM| 2.0166 | 2.9827 | 2.5000 | 2.0121
TBILL 08.10.11 |PIBL1210H164 |7M 8/10/2011] 202] 0.55] 50.000000] 1.6150 4:04:16 PM| 1.6150 | 3.0083 | 2.5313 | 2.0694
TBILL 08.24.11 |PIBL1210H173 |7M 8/24/2011] 216] 0.59 3.0340 | 2.5625 | 2.1267
TBILL 09.07.11 |PIBL12101181 |8M 9/7/2011| 230| 0.63 3.0596 | 2.5938 | 2.1841
TBILL 09.21.11 |PIBL12101190 |8M 9/21/2011| 244] 0.67 3.0853 | 2.6250 | 2.0414
TBILL 10.05.11 |PIBL1210J206 |9M 10/5/2011] 258 0.71] 10.000000] 1.7500 | 12:04:46 PM| 1.7500 | 3.1109 | 2.6563 | 2.2987
TBILL 10.19.11 |PIBL1210J215 |9M 10/19/2011] 272| 0.75 3.1365 | 2.6875 | 2.3560
TBILL 11.02.11 |PIBL1210K222 |10M 11/2/2011] 286] 0.78 31622 | 2.7188 | 2.4134
TBILL 11.16.11 |PIBL1210K231 |1TOM | 11/16/2011] 300] 0.82]  8.439000] 2.0000 | 10:55:46 AM| 2.0000 | 3.1878 | 2.7500 | 2.4707
TBILL 11.29.11 |PIBL1210L249 |11M | 11/29/2011| 313| 0.86 32116 | 2.7790 | 2.5239
TBILL 01.11.12* |PIBL1211A016 |[1Y 1/11/2012] 356] 0.98]  2.000000] 2.4500 | 11:18:59 AM| 2.4500 | 3.2904 | 2.8750 | 2.7000




