Interpolated Bills
June 29, 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 07.07.10 |PIBL0O310D023 |<1M 7/77/2010] 6| 0.02 4.0099 | 3.9924 | 3.9924
TBILL 07.14.10 |PIBL1209G149 |<IM | 7/14/2010] 13| 0.04 40238 | 39818 | 3.9818
TBILL 07.21.10 |PIBLO310D032 |<iM | 7/21/2010] 20| 0.05] _ 0.050084] 3.8000 | 10:29:28 AM| 3.8000 | 4.0376 | 3.9712 | 3.9712
TBILL 07.28.10 |PIBL1209G158 |1M 7/28/2010] 27| 0.07]  1.712000] 4.7500 | 12:08:56 PM| 4.4151 | 4.0515 | 3.9606 | 3.9606
TBILL 08.04.10° |PIBLO310E040 |1M 8/4/2010] 34| 0.09 4.0654 | 3.9500 | 3.9500
TBILL 08.11.10 |PIBL1209H166 |1M 8/11/2010] 41| 0.11] 17970343 3.8000 3:30:29 PM| 3.7747 | 4.0680 | 3.9516 | 3.9500
TBILL 08.18.10 |PIBLO310E059 |2M 8/18/2010] 48| 0.13 4.0707 | 3.9531 | 3.9499
TBILL 08.25.10 |PIBL1209H175 |2M 8/25/2010] 55| 0.15] 1259.146722] 4.0250 | 11:31:46 AM| 4.0182 | 4.0733 | 3.9547 | 3.9499
TBILL 09.08.10 |PIBL12091183 |2M 9/8/2010] 69| 0.19] 501.306000] 3.9501 3:45:19 PM| 4.0996 | 4.0786 | 3.9578 | 3.9498
TBILL 09.15.10 |PIBLO310F076 |2M 9/15/2010] 76| 0.21] 20.528088| 3.9000 3:51:48 PM| 3.8950 | 4.0813 | 3.9594 | 3.9498
TBILL 09.22.10 |PIBLO610C018 |3M 9/22/2010] 83| 0.23 4.0839 | 3.9610 | 3.9498
TBILL 09.29.10 |PIBL12091209 |3M 9/29/2010] 90| 0.25] 75.128000] 3.9000 | 11:16:19 AM| 3.9653 | 4.0865 | 3.9626 | 3.9497
TBILL09.29.10a* |PIBLO310F085 |3M 9/29/2010] 90| 0.25] 22.755000] 3.9005 3:58:12 PM| 3.9005 | 4.0865 | 3.9626 | 3.9497
TBILL 10.06.10 |PIBLO610D026 |3M 10/6/2010] 97| 0.27]  0.500000| 3.8500 9:42:15 AM| 3.8500 | 4.1040 | 3.9827 | 3.9709

TBILL 10.13.10 |PIBL1209J217 [4M 10/13/2010] 104| 0.28 1.622200] 3.9000 9:56:49 AM{ 3.9000 4.1214 4.0029 3.9921

TBILL 10.20.10 [PIBL0610D035 |4M 10/20/2010{ 111| 0.30 2.019000] 3.9000 8:56:55 AM[ 3.9000 4.1389 4.0231 4.0132

TBILL 10.27.10 |PIBL1209J226 [4M 10/27/2010] 118] 0.32 4.1564 4.0433 4.0344
TBILL 11.03.10 [PIBLO610E043 |4M 11/3/2010] 125[ 0.34 20.416000{ 4.0006 12:02:12 PM| 4.0006 4.1738 4.0635 4.0556
TBILL 11.10.10 |PIBL1209K233 [5M 11/10/2010] 132| 0.36 11.813300] 4.2250 3:21:48 PM| 3.9856 4.1913 4.0837 4.0768
TBILL 11.17.10 [PIBLO610EQ052 |5M 11/17/2010] 139| 0.38 23.196000{ 4.0001 2:38:54 PM[ 3.9956 4.2087 4.1039 4.0979
TBILL 11.24.10 |PIBL1209K242 [5M 11/24/2010] 146] 0.40 6.126700] 4.0000 11:57:19 AM| 4.0000 4.2262 4.1241 41191
TBILL 12.01.10 [PIBLO610F060 |5M 12/1/2010] 153| 0.42 0.688967| 4.0000 10:36:54 AM| 4.0000 4.2436 4.1442 4.1403
TBILL 12.08.10 |PIBL1209L250 [5M 12/8/2010] 160| 0.44 4.2611 4.1644 4.1615

TBILL 12.15.10 [PIBLO610F079 |5M 12/15/2010| 167| 0.46 4.454278| 4.1010 3:39:14 PM[ 4.1003 4.2786 4.1846 4.1826

TBILL 12.29.10* |PIBL0O610F088 [6M 12/29/2010] 181] 0.50 5.683000] 4.1404 11:53:29 AM| 4.1323 4.3135 4.2250 4.2250

TBILL 01.12.11 [PIBL1210A018 |7M 1/12/2011] 195] 0.53 1.017000| 4.1000 10:15:55 AM| 4.1000 4.3432 4.2544 4.2539
TBILL 01.26.11 |PIBL1210A027 [7M 1/26/2011] 209| 0.57 0.400000] 4.1501 3:44:18 PM| 4.1501 4.3729 4.2838 4.2827
TBILL 02.09.11 [PIBL1210B035 |8M 2/9/2011| 223| 0.61 4.4026 4.3133 4.3116
TBILL 02.23.11 |PIBL1210B044 [8M 2/23/2011] 237| 0.65 4.4323 4.3427 4.3405
TBILL 03.09.11 [PIBL1210C052 |9M 3/9/2011 251| 0.69 4.4620 4.3721 4.3693
TBILL 03.23.11 [PIBL1210C061 |9M 3/23/2011] 265| 0.73 4.4917 4.4015 4.3982
TBILL 04.06.11 [PIBL1210D079 |9M 4/6/2011| 279| 0.76 16.077350] 4.3500 3:39:31 PM[ 4.3476 4.5214 4.4309 4.4271

TBILL 04.20.11 |PIBL1210D088 [10M 4/20/2011] 293 0.80 6.625959| 4.4000 10:33:00 AM| 4.4000 4.5511 4.4603 4.4559

TBILL 05.18.11 [PIBL1210E103 [11M 5/18/2011] 321| 0.88 4.6105 4.5192 4.5137




