Interpolated Bills
June 24, 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 06.30.10 |PIBL1209G130 |<iM | 6/30/2010] 5| 0.01 4.0130 | 4.0000 | 4.0000
TBILL 07.07.10 |PIBL0O310D023 |<1M 7/7/2010] 12| 0.03| 124.000000] 4.0000 3:39:21 PM| 4.0000 | 4.0357 | 4.0000 | 4.0000
TBILL 07.14.10 |PIBL1209G149 |<iM | 7/14/2010] 19| 0.05] 970.320000] 4.3000 3:57:45 PM| 3.9965 | 4.0584 | 4.0000 | 4.0000
TBILL 07.21.10 |PIBL0O310D032 |1M 7/21/2010] 26| 0.07] _ 3.858315] 3.7500 | 11:36:19 AM| 3.7403 | 4.0811 | 4.0000 | 4.0000
TBILL 07.28.10 |PIBL1209G158 |1M 7/28/2010] 33| 0.09]  4.010000] 3.8000 2:14:11 PM| 3.7875 | 4.1038 | 4.0000 | 4.0000
TBILL 08.04.10 |PIBLO310E040 |1M 8/4/2010] 40| 0.11 1.500000] 3.8000 9:41:31 AM| 3.8000 | 4.1046 | 4.0000 | 4.0000
TBILL 08.11.10 |PIBL1209H166 |2M 8/11/2010] 47| 0.13] _ 1.000000] 3.8250 3:18:10 PM| 3.8025 | 4.1053 | 4.0000 | 4.0000
TBILL 08.18.10 |PIBLO310E059 |2M 8/18/2010] 54| 0.15 41060 | 4.0000 | 4.0000
TBILL 08.25.10 |PIBL1209H175 |2M 8/25/2010] 61| 0.17|  6.131477| 3.7500 | 10:44:21 AM| 3.7500 | 4.1067 | 4.0000 | 4.0000
TBILL 09.08.10 |PIBL12091183 |2M 9/8/2010] 75| 0.21] 730.000000] 4.0000 3:33:55 PM| 4.0000 | 4.1082 | 4.0000 | 4.0000
TBILL 09.15.10 |PIBLO310F076 |3M 9/15/2010] 82| 0.22] 12.264000] 3.8550 3:22:15 PM| 3.8531 | 4.1089 | 4.0000 | 4.0000
TBILL 09.22.10* |PIBLO610C018 |3M 9/22/2010] 89| 0.24] _ 1.108000] 3.8270 3:112:35 PM| 3.8270 | 4.1096 | 4.0000 | 4.0000
TBILL 09.29.10 |PIBL12091209 |3M 9/29/2010] 96| 0.26]  8.877900] 4.7500 3:46:07 PM| 3.8603 | 4.1220 | 4.0125 | 4.0074
TBILL 10.06.10 |PIBLO610D026 |4M 10/6/2010] 103| 0.28 41344 | 4.0250 | 4.0148
TBILL 10.13.10 |PIBL1209J217 |4M 10/13/2010] 110] 0.30] 12.064161| 3.9250 2:48:26 PM| 3.8755 | 4.1467 | 4.0375 | 4.0222
TBILL 10.20.10 |PIBLO610D035 |4M 10/20/2010] 117] 0.32] 11.033683] 3.8250 | 11:23:20 AM| 3.9023 | 4.1591 | 4.0500 | 4.0296
TBILL 10.27.10 |PIBL1209J226 |4M 10/27/2010| 124 0.34 41715 | 4.0625 | 4.0370
TBILL 11.03.10 |PIBLO610E043 |5M 11/3/2010] 131| 0.36] 52.000000| 4.0450 3:49:18 PM| 4.0494 | 4.1838 | 4.0750 | 4.0443
TBILL 11.10.10 |PIBL1209K233 |5M 11/10/2010] 138] 0.38]  56.000000] 4.0750 3:47:04 PM| 4.0750 | 4.1962 | 4.0875 | 4.0517
TBILL 11.17.10 |PIBLO610E052 |5M 11/17/2010] 145] 0.40 4.2086 | 4.1000 | 4.0591
TBILL 11.24.10 |PIBL1209K242 |5M 11/24/2010] 152] 0.42| 54.175000] 4.0750 3:46:21 PM| 4.0692 | 4.2210 | 4.1125 | 4.0665
TBILL 12.01.10 |PIBLO610F060 |5M 12/1/2010] 159| 0.44]  1.520000] 4.0500 | 10:39:35 AM| 4.0500 | 4.2333 | 4.1250 | 4.0739
TBILL 12.08.10 |PIBL1209L250 |5M 12/8/2010] 166| 0.45 42457 | 4.1375 | 4.0813
TBILL 12.15.10° |PIBLO610F079 |6M 12/15/2010] 173] 0.47| 73.153000] 4.0500 2:27:04 PM| 4.0887 | 4.2581 | 4.1500 | 4.0887
TBILL 01.12.11 |PIBL1210A018 |7M 1/12/2011] _201| 0.55 43212 | 4.2231 | 41712
TBILL 01.26.11 |PIBL1210A027 |7M 1/26/2011] 215| 0.59 43527 | 42596 | 4.2124
TBILL 02.09.11 |PIBL1210B035 |8M 2/9/2011| 229| 0.63 43842 | 4.2962 | 4.2537
TBILL 02.23.11 |PIBL1210B044 |8M 2/23/2011] 243| 0.67 44158 | 4.3327 | 4.2950
TBILL 03.09.11 |PIBL1210C052 |9M 3/9/2011| 257| 0.70 4.4473 | 4.3692 | 4.3362
TBILL 03.23.11 |PIBL1210C061 |9M 3/23/2011] 271| 0.74] 200.000000] 4.3250 | 11:23:18 AM| 4.3250 | 4.4788 | 4.4058 | 4.3775
TBILL 04.06.11 |PIBL1210D079 |10M 4/6/2011| 285| 0.78] _ 3.768000] 4.3000 | 10:13:11 AM| 4.3000 | 4.5104 | 4.4423 | 4.4187
TBILL 04.20.11 |PIBL1210D088 |[10M | 4/20/2011| 299] 0.82 45419 | 4.4788 | 4.4600
TBILL 05.18.11 |PIBL1210E103 |[11M | 5/18/2011] 327| 0.90 46050 | 45519 | 4.5425
TBILL 06.15.11* |PIBL1210F120 |[1Y 6/15/2011| 355| 0.97] 17.908269| 4.5722 3:38:56 PM| 4.5669 | 4.6681 | 4.6250 | 4.6250




