Interpolated Bills

June 07, 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 06.09.10 |PIBLO609L190 |<1M 6/9/2010 1 4.0000 | 4.0000 | 4.0000
TBILL 06.23.10 |PIBLO310C015 |<IM | 6/23/2010] 15| 0.04 40492 | 3.9352 | 3.9363
TBILL 06.30.10 |PIBL1209G130 |<iM | 6/30/2010] 22| 0.06 4.0738 | 3.9028 | 3.9044
TBILL 07.07.10 |PIBL0O310D023 |1M 7/7/2010] 29| 0.08] 210.254000] 3.8500 9:44:04 AM| 3.8381 | 4.0985 | 3.8705 | 3.8726
TBILL 07.14.10° |PIBL1209G149 |1M 7/14/2010] 36| 0.10] _ 3.024000] 4.0250 2:19:03 PM| 4.0250 | 4.1231 | 3.8381 | 3.8407
TBILL 07.21.10 |PIBL0O310D032 |1M 7/21/2010] 43| 0.12 41255 | 3.8583 | 3.8606
TBILL 07.28.10 |PIBL1209G158 |2M 7/28/2010] 50| 0.14 41279 | 3.8786 | 3.8805
TBILL 08.04.10 |PIBLO310E040 |2M 8/4/2010] 57| 0.16] _ 3.405000] 3.7750 9:51:47 AM| 3.7750 | 4.1303 | 3.8988 | 3.9005
TBILL 08.11.10 |PIBL1209H166 |2M 8/11/2010] 64| 0.18] _ 50.000000] 4.1000 9:47:43 AM| 4.1000 | 4.1327 | 3.9190 | 3.9204
TBILL 08.18.10 |PIBLO310E059 |2M 8/18/2010] 71| 0.19] _ 1.000000] 3.8600 | 11:43:13 AM| 3.8600 | 4.1351 | 3.9393 | 3.9403
TBILL 08.25.10 |PIBL1209H175 |2M 8/25/2010] 78] 0.21] 2560.405000] 4.0250 3:47:06 PM| 4.0370 | 4.1375 | 3.9595 | 3.9602
TBILL 09.08.10* |PIBL12091183 |3M 9/8/2010] 92| 0.25]  0.389620] 3.8250 2:33:50 PM| 3.8250 | 4.1423 | 4.0000 | 4.0000
TBILL 09.22.10 |PIBLO610C018 |4M 9/22/2010] 106] 0.29]  1.117985| 3.8500 2:07:53 PM| 3.9583 | 4.1578 | 4.0231 | 4.0231
TBILL 09.29.10 |PIBL12091209 |4M 9/29/2010] 113| 0.31] 1050.000000] 4.0750 4:03:04 PM| 4.1250 | 4.1656 | 4.0346 | 4.0346
TBILL 10.06.10 |PIBL0610D026 |4M 10/6/2010] 120] 0.33] _ 0.607000] 4.0000 | 11:24:27 AM| 4.0000 | 4.1733 | 4.0462 | 4.0462
TBILL 10.13.10 |PIBL1209J217 |4M 10/13/2010] 127] 0.35 41811 | 4.0577 | 4.0577
TBILL 10.20.10 |PIBL0610D035 |5M 10/20/2010| 134] 0.37| 125.000000] 4.0200 9:59:14 AM| 4.0200 | 4.1888 | 4.0692 | 4.0692
TBILL 10.27.10 |PIBL1209J226 |5M 10/27/2010] 141] 0.39 41966 | 4.0808 | 4.0808
TBILL 11.03.10 |PIBLO610E043 |5M 11/3/2010] 148 0.41 42043 | 4.0923 | 4.0923
TBILL 11.10.10 |PIBL1209K233 |5M 11/10/2010] 155] 0.42]  2.221000] 4.0500 3:18:30 PM| 4.0500 | 4.2121 | 4.1038 | 4.1038
TBILL 11.17.10 |PIBLO610E052 |5M 11/17/2010] 162| 0.44] 140.103000] 4.3000 2:46:34 PM| 4.1001 | 4.2198 | 4.1154 | 4.1154
TBILL 11.24.10 |PIBL1209K242 |5M 11/24/2010] 169] 0.46]  1.847000] 4.0250 | 10:08:11 AM| 4.0250 | 4.2276 | 4.1269 | 4.1269
TBILL 12.01.10 |PIBLO610F060 |6M 12/1/2010] 176] 0.48] 11.513000] 4.0000 | 11:54:33 AM| 4.0000 | 42353 | 4.1385 | 4.1385
TBILL 12.08.10° |PIBL1209L250 |6M 12/8/2010] 183| 0.50 42431 | 4.1500 | 4.1500
TBILL 01.12.11 |PIBL1210A018 |7M 1/12/2011] 218 0.60 43200 | 4.2261 | 4.2061
TBILL 01.26.11 |PIBL1210A027 |8M 1/26/2011] 232| 0.64 43508 | 4.2565 | 4.2565
TBILL 02.09.11 |PIBL1210B035 |8M 2/9/2011| 246 0.67 43815 | 4.2870 | 4.2870
TBILL 02.23.11 |PIBL1210B044 |9M 2/23/2011] 260] 0.71 44123 | 43174 | 4.3174
TBILL 03.09.11 |PIBL1210C052 |9M 3/9/2011| 274| 0.75 4.4431 | 4.3478 | 4.3478
TBILL 03.23.11 |PIBL1210C061 |[TOM | 3/23/2011| 288| 0.79] _ 7.910000| 4.3320 2:52:58 PM| 4.3313 | 4.4738 | 4.3783 | 4.3783
TBILL 04.06.11 |PIBL1210D079 |10M 4/6/2011| 302| 0.83]  4.221768| 4.3350 3:50:45 PM| 4.3343 | 4.5046 | 4.4087 | 4.4087
TBILL 04.20.11 |PIBL1210D088 |[11M | 4/20/2011| 316] 0.87] _ 1.097000| 4.3000 2:17:37 PM| 4.3000 | 4.5354 | 4.4391 | 4.4391
TBILL 05.18.11* |PIBL1210E103 |1Y 5/18/2011| 344] 0.94]  2.426000] 4.3500 2:34:25 PM| 4.3297 | 4.5969 | 4.5000 | 4.5000




