Interpolated Bills

March 30, 2010

'“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 04.07.10 |PIBL1209D071 |<1M 4/7/2010] 7| 0.02 3.9871 | 3.9647 | 3.9647
TBILL 04.14.10 |PIBLO609J157 |<IM | 4/14/2010] 14| 0.04 3.9721 | 3.9235 | 3.9235
TBILL 04.21.10 |PIBL1209D080 |<iM | 4/21/2010] 21| 0.06 3.9570 | 3.8824 | 3.8824
TBILL 04.28.10 |PIBLO609J166 |1M 4/28/2010] 28| 0.08] 30.727000] 3.6500 2:49:12 PM| 3.6511 | 3.9420 | 3.8412 | 3.8412
TBILL 05.05.10° |PIBL1209E098 |1M 5/5/2010] 35| 0.10 3.9269 | 3.8000 | 3.8000
TBILL 05.12.10 |PIBLO609K173 |1M 5/12/2010] 42| 0.12] 18.156000] 3.8000 3:47:28 PM| 3.8000 | 3.9339 | 3.8093 | 3.8101
TBILL 05.19.10 |PIBL1209E106 |2M 5/19/2010] 49| 0.13 3.9409 | 3.8185 | 3.8202
TBILL 05.26.10 |PIBLO609K182 |2M 5/26/2010] 56| 0.15] _ 7.331871| 4.0000 35712 PM| 3.6479 | 3.0478 | 3.8278 | 3.8304
TBILL 06.02.10 |PIBL1209F113 |2M 6/2/2010] 63| 0.17 3.9548 | 3.8371 | 3.8405
TBILL 06.09.10 |PIBLO609L190 |2M 6/9/2010] 70| 0.19]  2.320032| 3.6000 9:56:32 AM| 3.6000 | 3.9618 | 3.8463 | 3.8506
TBILL 06.23.10 |PIBL0310C015 |3M 6/23/2010] 84| 0.23| 337.242613| 3.8565 3:21:56 PM| 3.8808 | 3.9757 | 3.8649 | 3.8708
TBILL 06.30.10° |PIBL1209G130 |3M 6/30/2010] 91| 0.25] _ 0.103000] 4.4000 2:11:42 PM| 4.4000 | 3.9827 | 3.8741 | 3.8809
TBILL 07.14.10 |PIBL1209G149 |4M 7/14/2010] 105 0.29] 10.550837| 3.8950 3:54:39 PM| 3.9130 | 3.9993 | 3.9012 | 3.9070
TBILL 07.28.10 |PIBL1209G158 |4M 7/28/2010] 119] 0.33]  14.696000] 3.9000 2:20:56 PM| 3.8917 | 4.0158 | 3.9282 | 3.9330
TBILL 08.11.10 |PIBL1209H166 |5M 8/11/2010] 133] 0.36] _ 1.022000] 3.9500 | 10:24:16 AM| 3.9500 | 4.0324 | 3.9553 | 3.9590
TBILL 08.25.10 |PIBL1209H175 |5M 8/25/2010] 147| 0.40] 20.295400] 4.0000 3:44:07 PM| 3.9441 | 4.0490 | 3.9824 | 3.9850
TBILL 09.08.10 |PIBL12091183 |5M 9/8/2010] 161| 0.44] 22.437000] 4.0250 3:38:33 PM| 4.0250 | 4.0655 | 4.0094 | 4.0110
TBILL 09.22.10 |PIBLO610C018 |6M 9/22/2010] 175 0.48] 12.018000] 4.0000 3:56:55 PM| 4.0000 | 4.0821 | 4.0365 | 4.0370
TBILL 09.29.10 |PIBL12091209 |6M 9/29/2010] 182] 0.50]  0.711900] 4.0500 | 10:51:44 AM| 4.0500 | 4.0904 | 4.0500 | 4.0500
TBILL 10.13.10 |PIBL1209J217 |7M 10/13/2010] 196] 0.54]  2.016000] 4.0250 | 12:05:15 PM| 4.0124 | 4.1195 | 4.0780 | 4.0780
TBILL 10.27.10 |PIBL1209J226 |7M 10/27/2010] 210| 0.58 41485 | 4.1060 | 4.1060
TBILL 11.10.10 |PIBL1209K233 |8M 11/10/2010] 224] 0.61 0.102000| 4.1000 3:28:48 PM| 4.1000 | 4.1776 | 4.1340 | 4.1340
TBILL 11.24.10 |PIBL1209K242 |8M 11/24/2010| 238| 0.65 42067 | 4.1620 | 4.1620
TBILL 12.08.10 |PIBL1209L250 |9M 12/8/2010] 252| 0.69 42358 | 4.1900 | 4.1900
TBILL 01.12.11 |PIBL1210A018 |10M 1/12/2011] 287] 0.79]  8.179600] 4.1750 | 11:35:42 AM| 4.1656 | 4.3085 | 4.2600 | 4.2600
TBILL 01.26.11 |PIBL1210A027 |10M 1/26/2011] 301| 0.82]  1.026000] 4.1500 | 10:57:56 AM| 4.1500 | 4.3375 | 4.2880 | 4.2880
TBILL 02.09.11 |PIBL1210B035 |11M 2/9/2011| 315| 0.86 4.3666 | 4.3160 | 4.3160
TBILL 02.23.11 |PIBL1210B044 [11M | 2/23/2011| 329] 0.90]  2.636000| 4.2750 2:44:25 PM| 4.2701 | 4.3957 | 4.3440 | 4.3440
TBILL 03.09.11 |PIBL1210C052 |11M 3/9/2011| 343| 0.94 4.4248 | 4.3720 | 4.3720
TBILL 03.23.11* |PIBL1210C061 |1Y 3/23/2011] 357| 0.98] 16.386000] 4.3013 3:42:39 PM| 4.3010 | 4.4538 | 4.4000 | 4.4000




