Interpolated Bills

March 15, 2010

'”S,flg’nTee”t ISIN Tenor | Maturity | Days | YRS | D. Vol (MM) | Last Yield |Traded Time W&(ﬁ‘j"e PDSI-F | PDSI-R1 | PDSI-R2
TBILL 03.24.10 |PIBL1209C063 <IM| _ 3/24/2010 8| 0.02 3.9548 | 3.9360 | 3.9360
TBILL 03.31.10 |PIBLOG09I149 <IM| _3/31/2010] 15| 0.04 3.0095 | 3.8720 | 3.8720
TBILL 04.07.10 |PIBL1209D071 <IM| __ 4/7/2010] 22| 0.06] 110.019000] 3.6500 | 11:22:51 AM| 3.6727 | 3.8643 | 3.8080 | 3.8080
TBILL 04.14.10 _|PIBL0609J157 IM|  4/1472010] 29| 0.08|  1.002136]  3.6500 3:07:19 PM| 3.6500 | 3.8191 | 3.7440 | 3.7440
TBILL 04.21.10* |PIBL1209D080 M| 4/21/2010] 36| 0.10]  5.516000]  3.7000 2:11:42 PM| 3.7000 | 3.7738 | 3.6800 | 3.6800
TBILL 04.28.10 |PIBL0609J166 M| 4/28/2010] 43| 0.12] 0.063000] 3.8500 | 10:16:20 AM| 3.8500 | 3.8095 | 3.7009 | 3.7009
TBILL 05.05.10 |PIBL1209E098 2M|  5/5/2010] 50| 0.14] 11.043000] 3.7000 | 12:11:05PM| 3.7000 | 3.8451 | 3.7217 | 3.7217
TBILL 05.12.10 |PIBLOG09K173 oM| 5/12/2010] 57| 0.16] 19.159821] 3.8000 3:43:01 PM| 3.8216 | 3.8807 | 3.7426 | 3.7426
TBILL 05.19.10 |PIBL1209E106 oM|  5/19/2010] 64| 0.18 3.9163 | 3.7634 | 3.7634
TBILL 05.26.10 |PIBLOG09K 182 oM|  5/26/2010] 71| 0.19] 332.782170] _ 3.7000 3.25:49 PM| 3.7630 | 3.9519 | 3.7843 | 3.7843
TBILL 06.02.10 |PIBL1209F113 oM|[  6/2/2010] 78] 0.21 3.9875 | 3.8052 | 3.8052
TBILL 06.09.10* |PIBLOG09L190 3M| _ 6/9/2010] 85| 0.03| 144.087179] 4.6000 | 11:16:12 AM| 3.8260 | 4.0231 | 3.8260 | 3.8260
TBILL 06.30.10 |PIBL1209G130 ZM| 6/30/2010] 106] 0.29 40626 | 3.8893 | 3.8893
TBILL 07.14.10 |PIBL1209G149 ZM| 7/14/2010] 120] 0.33| 6577581 3.8250 21150 PM| 3.7881 | 4.0889 | 39314 | 3.9314
TBILL 07.28.10 |PIBL1209G158 5M|  7/28/2010] 134] 0.37]  0.126000]  3.9000 2:50:55 PM| 3.9000 | 4.1152 | 3.9736 | 3.9736
TBILL 08.11.10 |PIBL1209H166 5M| 8/11/2010] 148] 0.41]  1.394000] _4.0000 2:2220 PM| 4.0000 | 4.1416 | 4.0157 | 4.0157
TBILL 08.25.10 |PIBL1209H175 5M|  8/25/2010] 162| 0.44] 5.827231] 3.9500 2:33:35 PM| 3.8875 | 4.1679 | 4.0579 | 4.0579
TBILL 09.08.10* |PIBL12091183 6M| _ 9/8/2010] 176] 048] 5617912] 3.9650 | 11:15:27 AM| 3.9685 | 4.1942 | 4.1000 | 4.1000
TBILL 09.29.10 |PIBL12091209 7M|  9/29/2010] 197| 054 42332 | 4.1424 | 4.1348
TBILL 10.13.10 _|PIBL1209J217 7M| 10/13/2010] 211] 058 42501 | 4.1707 | 4.1581
TBILL 10.27.10 |PIBL1209J226 8M| 10/27/2010] 225] 0.62 42850 | 4.1990 | 4.1813
TBILL 11.10.10 |PIBL1209K233 8M| 11/10/2010] 239] 0.65]  1.206000] _ 4.4000 3:36:39 PM| 4.1926 | 4.3110 | 42073 | 4.2045
TBILL 11.24.10 |PIBL1209K242 oM| 11/24/2010] 253] 0.69]  0.204000] 4.1500 2:0350 PM| 4.1500 | 4.3369 | 4.2555 | 4.2277
TBILL 12.08.10 _|PIBL1209L250 oM| 12/8/2010] 267| 0.73 43629 | 4.2838 | 4.2510
TBILL 01.12.11 |PIBL1210A018 10M| 1/12/2011] 302| 0.83] 1.624000] 4.2000 | 11:59:07 AM| 4.2616 | 4.4278 | 4.3545 | 4.3090
TBILL 01.26.11 _|PIBL1210A027 1IM| 1/26/2011| 316] 0.87] 3.919050]  4.5000 3:3257 PM| 4.0785 | 4.4537 | 43828 | 4.3323
TBILL 02.09.11 |PIBL1210B035 1IM| _ 2/9/2011] 330] 0.90 44796 | 44111 | 4.3555
TBILL 02.23.11__|PIBL1210B044 1Y| 2/23/2011] 344] 0.94 45056 | 4.4394 | 43787
TBILL 03.09.11* |PIBL1210C052 1v|  3/9/2011] 358 0.98] 147.168643] 4.2800 31204 PM| 4.3622 | 45315 | 44676 | 4.4019




