Interpolated Bills

June 09, 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 06.23.10 |PIBLO310C015 |<iM | 6/23/2010] 13| 0.04]  0.066005] 3.8000 3:05:40 PM| 3.8000 | 4.0427 | 3.9435 | 3.9423
TBILL 06.30.10 |PIBL1209G130 |<IM | 6/30/2010] 20| 0.05 40675 | 3.9105 | 3.9086
TBILL 07.07.10 |PIBL0310D023 |1M 7/77/2010] 27| 0.07] 124.489000] 3.8500 | 12:59:24 PM| 3.8500 | 4.0924 | 3.8776 | 3.8750
TBILL 07.14.10° |PIBL1209G149 |[1M 7/14/2010] 34| 0.09] 10.758920] 3.7250 2:48:55 PM| 3.7597 | 4.1173 | 3.8446 | 3.8413
TBILL 07.21.10 |PIBL0310D032 |1M 7/21/2010] 41| 0.11 2475478 3.8000 2:13:29 PM| 3.7584 | 4.1185 | 3.8618 | 3.8587
TBILL 07.28.10 |PIBL1209G158 |2M 7/28/2010] 48] 0.13] 32.881000] 3.7500 3:32:24 PM| 3.7823 | 4.1197 | 3.8789 | 3.8762
TBILL 08.04.10 |PIBLO310E040 |2M 8/4/2010] 55| 0.15| _ 1.407000] 3.8000 | 10:16:08 AM| 3.8000 | 4.1209 | 3.8961 | 3.8936
TBILL 08.11.10 |PIBL1209H166 |2M 8/11/2010] 62| 0.17] 577.269339| 3.7751 3:09:14 PM| 3.7671 | 4.1221 | 3.9132 | 3.9110
TBILL 08.18.10 |PIBLO310E059 |2M 8/18/2010] 69| 0.19] _ 3.306605| 3.8000 3:58:03 PM| 3.8536 | 4.1233 | 3.9304 | 3.9284
TBILL 08.25.10 |PIBL1209H175 |2M 8/25/2010] 76| 0.21] 651.599532| 3.8000 2:46:19 PM| 3.0028 | 4.1245 | 3.9475 | 3.9459
TBILL 09.08.10 |PIBL12091183 |3M 9/8/2010] 90| 0.25| 1983.945000] 3.8100 3:30:21 PM| 3.9804 | 4.1269 | 3.9819 | 3.9807
TBILL 09.22.10 |PIBLO610C018 |4M 9/22/2010] 104] 0.28] 25.894364] 3.8500 3:27:08 PM| 3.8401 | 4.1503 | 4.0154 | 4.0144
TBILL 09.29.10 |PIBL12091209 |4M 9/29/2010] 111] 0.30] 314.800000] 3.8500 3:39:25 PM| 3.9930 | 4.1620 | 4.0322 | 4.0313
TBILL 10.06.10 |PIBLO610D026 |4M 10/6/2010] 118] 0.32]  1.656000| 3.8250 | 11:2353 AM| 3.8679 | 4.1737 | 4.0490 | 4.0482
TBILL 10.13.10 |PIBL1209J217 |4M 10/13/2010] 125] 0.34] 15.395000] 3.8501 | 11:43:09 AM| 3.8500 | 4.1854 | 4.0658 | 4.0651
TBILL 10.20.10 |PIBLO610D035 |5M 10/20/2010] 132] 0.36]  5.583000] 4.0000 | 11:02:04 AM| 4.0000 | 4.1970 | 4.0825 | 4.0819
TBILL 10.27.10 |PIBL1209J226 |5M 10/27/2010] 139 0.38 42087 | 4.0993 | 4.0988
TBILL 11.03.10 |PIBLO610E043 |5M 11/3/2010] 146 0.40 42204 | 41161 | 4.1157
TBILL 11.10.10 |PIBL1209K233 |5M 11/10/2010] 153| 0.42 42321 | 4.1329 | 4.1325
TBILL 11.17.10 |PIBLO610E052 |5M 11/17/2010] 160] 0.44] 21.688937| 3.9750 3:34:47 PM| 3.0809 | 4.2438 | 4.1497 | 4.1494
TBILL 11.24.10 |PIBL1209K242 |5M 11/24/2010] 167] 0.46]  3.135000] 4.0250 3:46:42 PM| 4.0161 | 4.2555 | 4.1664 | 4.1663
TBILL 12.01.10 |PIBLO610F060 |6M 12/1/2010] 174] 0.48] 46.821762| 4.0000 3:34:15 PM| 4.0097 | 4.2672 | 4.1832 | 4.1831
TBILL 12.08.10° |PIBL1209L250 |6M 12/8/2010] 181| 0.50 4.2788 | 4.2000 | 4.2000
TBILL 01.12.11 |PIBL1210A018 |7M 1/12/2011] 216] 059  0.730000] 4.4500 | 11:32:46 AM| 4.4500 | 4.3436 | 4.2652 | 4.2652
TBILL 01.26.11 |PIBL1210A027 |8M 1/26/2011] 230] 0.63] _ 0.417000| 4.1250 3:29:110 PM| 4.1250 | 4.3696 | 4.2913 | 4.2913
TBILL 02.09.11 |PIBL1210B035 |8M 2/9/2011| 244] 0.67 43955 | 4.3174 | 4.3174
TBILL 02.23.11 |PIBL1210B044 |9M 2/23/2011| 258| 0.71 4.4214 | 4.3435 | 4.3435
TBILL 03.09.11 |PIBL1210C052 |9M 3/9/2011| 272] 0.75]  0.782000] 4.2750 | 11:56:37 AM| 4.2750 | 4.4473 | 4.3696 | 4.3696
TBILL 03.23.11 |PIBL1210C061 |[10M | 3/23/2011| 286| 0.78] 34.193000] 4.3320 3:28:15 PM| 4.3312 | 4.4732 | 4.3957 | 4.3957
TBILL 04.06.11 |PIBL1210D079 |10M 4/6/2011| 300] 0.82]  7.237000] 4.3250 3:43:27 PM| 4.3317 | 4.4992 | 4.4217 | 4.4217
TBILL 04.20.11 |PIBL1210D088 |[11M | 4/20/2011| 314| 0.86]  2.856000] 4.2500 2:16:42 PM| 4.2500 | 4.5251 | 4.4478 | 4.4478
TBILL 05.18.11* |PIBL1210E103 |1Y 5/18/2011| 342| 0.94]  4.189000] 4.2750 | 10:26:20 AM| 4.3764 | 45769 | 4.5000 | 4.5000




