Interpolated Bills

March 02, 2010

'“S:::::“t ISIN Tenor| Maturity |Days| YRS | D.Vol (MM) |Last Yield| Traded Time | W.Ave | PDSIF | PDSI-R1 | PDSI-R2
TBILL 03.10.10_|PIBL1209C054 | <IM| _ 3[0/2010] 7| 0.02 3.9891 | 3.9559 | 3.9559
TBILL 03.24.10_|PIBL1209C063 | <IM| _ 3/24/2010] _ 21| 0.06 3.505000] 47500 | 2:38:59 PM| 4.5966 | 3.9638 | 3.8520 | 3.8529
TBILL 03.31.10_|PIBLO609I149 M|__3/31/2010] 28| 0.08] _ 19.007188] 3.6500 | 10:40:31 AM| 3.6519 | 39511 | 3.8015 | 3.8015
TBILL 04.07.10°_|PIBL1209D071 | _1M| __ 4/7/2010] 35 0.10 0.500000] 3.9250 | 11:02-19 AM| 3.9250 | 3.9385 | 83.7500 | 8.7500
TBILL 04.14.10_|PIBL0609J157 | 1M| _ 4/14/2010] 42| 0.12 3.510954] 3.8000 | 11:06:07 AM| 3.8071 | 3.9522 | 3.7825 | 3.7638
TBILL 04.21.10_|PIBL1209D080 | _2M| _ 4/21/2010] 49| 0.13 2.341000] 3.9000 | 10:40:53 AM| 3.9000 | 3.9659 | 3.8150 | 8.7776
TBILL 04.28.10_|PIBLO609J166 | 2M| _ 4/28/2010] 56| 0.15] __ 20.000000] 3.8000 | _ 4:01:40 PM|_ 3.8000 | 3.9796 | 3.8475 | 3.7915
TBILL 05.05.10 |PIBL1209E098 | 2M| _ 5/5/2010] 63| 0.17 0.100498] 35000 | 10:12:09AM| 3.5000 | 3.9933 | 3.8800 | 3.8053
TBILL 05.12.10_|PIBLOB09K173 | 2M| _ 5/12/2010] 70| 0.19 4.0070 | 3.9125 | 3.8191
TBILL 05.19.10 |PIBL1209E106 | 2M| _ 5[9/2010] 77| 0.21 4.0207 | 3.9450 | 3.8329
TBILL 05.26.10 |PIBLOB09K182 |  3M| _ 5/26/2010] 84| 0.23] _ 317.175408] 3.8250 | 4:00.50 PM| 3.8600 | 4.0344 | 3.9775 | 3.8467
TBILL 06.02.10°_|PIBL1209F113 | 3M| _ 6/2/2010] _ 91| 0.25 4.0481 | 4.0100 | 3.8605
TBILL 06.09.10 |PIBLOB0IL190 | 3M| _ 6/9/2010] 98] 0.27 4.544564] 3.0000 | 11:33:38 AM| 3.9000 | 4.0583 | 4.0204 | 3.8814
TBILL 06.30.10_|PIBL1209G130 | _ 4M| _ 6/30/2010] 119 0.33 4.0891 | 4.0514 | 3.0440
TBILL 07.14.10_|PIBL1209G149 | _5M| _ 7/14/2010] 133| 0.36] __ 51.619000] 4.0000 | 11:06:14 AM| 4.0744 | 4.1096 | 4.0721 | 3.9857
TBILL 07.28.10_|PIBL1209G158 | 5M| _ 7/28/2010] 147] 0.40 41301 | 4.0929 | 4.0274
TBILL 08.11.10_|PIBL1209H166 | 5M| _ 8/11/2010] 161| 0.44] _ 20.823382] 4.0700 | B3:21:18PM| 4.0778 | 4.1505 | 41136 | 4.0691
TBILL 08.25.10 |PIBL1209H175 | 6M| _ 8/25/2010] 175] 048] _ 36.096000] 4.1000 | 2:40:42 PM|_ 4.0928 | 4.1710 | 4.1343 | 4.1108
TBILL 09.08.10°_[PIBL12091183 | 6M| _ 9/8/2010] 189 0.52 41915 | 41550 | 4.1525
TBILL 09.29.10 |PIBL12091209 | 7M| _ 9/29/2010] 210] 0.58 42380 | 4.1981 | 4.1953
TBILL 10.13.10_|PIBL1209J217 | _ 8M| 10/13/2010] 224 0.61 0.500000] 4.1500 | 11:0452 AM| 4.1500 | 4.2690 | 4.2269 | 4.2239
TBILL 10.27.10_|PIBL1209J226 | _ 8M| 10/27/2010] 238 0.65 3.324000] 4.4000 | 0:34:42 AM| 4.4930 | 4.3000 | 4.2566 | 4.2524
TBILL 11.10.10_|PIBL1209K233 | __OM| 11/10/2010] 252] 0.69 43310 | 4.2844 | 4.2809
TBILL 11.24.10_|PIBL1209K242 | OM| 11/24/2010] 266 0.73] _ 304.195000] 4.2500 | 3:18:48 PM| 4.3486 | 4.3620 | 4.3131 | 4.3095
TBILL 12.08.10_|PIBL1209L250 | OM| _ 12/8/2010] 280] 0.77 43930 | 4.3419 | 4.3380
TBILL01.12.11 |PIBL1210A018 | 11M| _ 1/12/2011] 315] 0.86] _ 12.974863] 4.5000 | 3:58:15PM| 4.6448 | 4.4705 | 4.4138 | 4.4094
TBILL 01.26.11 _|PIBL1210A027 | 11M| _ 1/26/2011] 329] 0.90 45015 | 4.4425 | 4.4379
TBILL 02.09.11_|PIBL1210B035 | 11M| __ 2/9/2011] 343| 0.94 3.486000] 43750 | 24726 PM| 4.3750 | 4.5325 | 4.4713 | 4.4665
TBILL 02.23.11"_|PIBL1210B044 | _ 1Y| _ 2/23/2011] 357| 0.98 9.810700] 4.4250 | 3:17:.03PM| 4.4136 | 4.5635 | 4.5000 | 4.4950




