Interpolated Bills

March 04, 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 03.10.10 |PIBL1209C054 |<iM | 3/10/2010] 5| 0.01 3.9887 | 3.9688 | 3.9688
TBILL 03.24.10 |PIBL1209C063 |<IM | 3/24/2010] 19| 0.05 3.0492 | 3.8594 | 3.8594
TBILL 03.31.10 |PIBLOB09I149 |1M 3/31/2010] 26| 0.07 3.9294 | 3.8047 | 3.8047
TBILL 04.07.10* |PIBL1209D071 |1M 4/7/2010] 33| 0.09 3.9096 | 3.7500 | 3.7500
TBILL 04.14.10 |PIBL0609J157 |1M 4/14/2010] 40| 0.11 0.829749| 3.7000 34817 PM| 3.7439 | 3.9242 | 3.7748 | 3.7710
TBILL 04.21.10 |PIBL1209D080 |2M 4/21/2010] 47| 0.13 3.9388 | 3.7997 | 3.7920
TBILL 04.28.10 |PIBLO609J166 |2M 4/28/2010] 54| 0.15 3.9533 | 3.8245 | 3.8129
TBILL 05.05.10 |PIBL1209E098 |2M 5/5/2010] 61| 0.17 3.0679 | 3.8493 | 3.8339
TBILL 05.12.10 |PIBLOBO9K173 |2M 5/12/2010] 68| 0.19] _ 1.601000] 3.7750 | 10:01:38 AM| 4.0326 | 3.9825 | 3.8742 | 3.8549
TBILL 05.19.10 |PIBL1209E106 |2M 5/19/2010] 75| 0.21 3.0970 | 3.8990 | 3.8759
TBILL 05.26.10 |PIBLOGO9K182 |3M 5/26/2010] 82| 0.22] 139.935788| 3.8255 3:33:00 PM| 3.9179 | 4.0116 | 3.9238 | 3.8969
TBILL 06.02.10° |PIBL1209F113 |3M 6/2/2010] 89| 0.4 4.0262 | 3.9487 | 3.9179
TBILL 06.09.10 |PIBLOGO9L190 |3M 6/9/2010] 96| 0.26 4.0366 | 3.9629 | 3.9343
TBILL 06.30.10 |PIBL1209G130 |4M 6/30/2010] 117] 0.32 4.0679 | 40058 | 3.9838
TBILL 07.14.10 |PIBL1209G149 |5M 7/14/2010] 131] 0.36] _ 3.850000] 4.0000 3:48:40 PM| 4.0000 | 4.0888 | 4.0343 | 4.0167
TBILL 07.28.10 |PIBL1209G158 |5M 7/28/2010] 145] 0.40 41097 | 4.0629 | 4.0497
TBILL 08.11.10 |PIBL1209H166 |5M 8/11/2010] 159] 0.44] 56.695000] 4.0550 2:09:41 PM| 4.0955 | 4.1306 | 4.0914 | 4.0826
TBILL 08.25.10 |PIBL1209H175 |6M 8/25/2010] 173] 0.47] _ 0.155000] 3.8000 | 10:37:26 AM| 3.8000 | 4.1515 | 4.1200 | 4.1156
TBILL 09.08.10 |PIBL12091183 |6M 9/8/2010] 187| 0.51 5.084000] 4.1000 | 11:27:24 AM| 41000 | 4.1723 | 4.1485 | 4.1485
TBILL 09.29.10 |PIBL12091209 |7M 9/29/2010] 208| 0.57 42183 | 4.1909 | 4.1909
TBILL 10.13.10 |PIBL1209J217 |8M 10/13/2010] 222| 0.61| 100.000000] 4.3250 9:43:29 AM| 4.3250 | 4.2489 | 4.2191 | 4.2191
TBILL 10.27.10 |PIBL1209J226 |8M 10/27/2010] 236] 0.65 42795 | 42474 | 4.2474
TBILL 11.10.10 |PIBL1209K233 |9M 11/10/2010] 250| 0.68 43101 | 4.2756 | 4.2756
TBILL 11.24.10 |PIBL1209K242 |9M 11/24/2010] 264] 0.72] 44.248000] 4.2000 3:33:37 PM| 4.2859 | 4.3407 | 4.3039 | 4.3039
TBILL 12.08.10 |PIBL1209L250 |9M 12/8/2010] 278| 0.76 43713 | 4.3321 | 4.3321
TBILL 01.12.11 |PIBL1210A018 [11M 1/12/2011] 313| 0.86] _ 1.060000| 4.3000 3:19:54 PM| 4.3000 | 4.4478 | 4.4028 | 4.4028
TBILL 01.26.11 |PIBL1210A027 |11M 1/26/2011] 327] 0.90]  0.258000] 4.3000 | 11:41:44 AM| 4.3000 | 44784 | 4.4310 | 4.4310
TBILL 02.09.11 |PIBL1210B035 |11M 2/9/2011| 341] 0.93] 20.600000] 4.3000 3:51:11 PM| 4.3485 | 45090 | 4.4593 | 4.4593
TBILL 02.23.11* |PIBL1210B044 |1Y 2/23/2011| 355| 0.97| 35.766800] 4.4750 | 11:33:28 AM| 4.4729 | 4.5396 | 4.4875 | 4.4875




