Interpolated Bills
August 02, 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 08.04.10 |PIBLO310E040 |<1M 8/4/2010 1 4.0000 | 4.0000 | 4.0000
TBILL 08.11.10 |PIBL1209H166 |<iM | 8/11/2010] 8| 0.02] _ 7.015000] 3.6750 | 10:19:29 AM| 3.6935 | 4.0138 | 3.9635 | 3.9653
TBILL 08.18.10 |PIBLO310E059 |<iM | 8/18/2010] 15| 0.04]  2.526131] 3.7000 3:52:24 PM| 3.7002 | 4.0277 | 3.9270 | 3.9306
TBILL 08.25.10 |PIBL1209H175 |<IM | 8/25/2010] 22| 0.06] _ 0.325000| 4.5000 2:52:55 PM| 4.5000 | 4.0415 | 3.8905 | 3.8959
TBILL 09.08.10 |PIBL12091183 |1M 9/8/2010] 36| 0.10] 207.884300] 3.8750 3:27:21 PM| 3.8366 | 4.0692 | 3.8176 | 3.8265
TBILL 09.15.10 |PIBLO310F076 |1M 9/15/2010] 43| 0.12] _ 6.615096] 3.5000 | 11:02:34 AM| 3.5083 | 4.0745 | 3.8403 | 3.8528
TBILL 09.22.10 |PIBL0610C018 |2M 9/22/2010] 50| 0.14 4.0798 | 3.8631 | 3.8792
TBILL 09.29.10 |PIBL12091209 |2M 9/29/2010] 57| 0.16]  5.065788| 3.8751 | 11:42:18 AM| 3.8500 | 4.0851 | 3.8859 | 3.9056
TBILL09.29.10a |PIBLO310F085 |2M 9/29/2010] 57| 0.16] _ 5.768167| 3.9000 2:38:42 PM| 3.8713 | 4.0851 | 3.8859 | 3.9056
TBILL 10.06.10 |PIBLO610D026 |2M 10/6/2010] 64| 0.18] _ 0.102936] 3.6250 9:03:20 AM| 3.6250 | 4.0904 | 3.9086 | 3.9319
TBILL 10.13.10 |PIBL1209J217 |2M 10/13/2010]  71] 0.19] 114.360000] 4.0050 | 12:12:16 PM| 4.0340 | 4.0957 | 3.9314 | 3.9583
TBILL 10.20.10 |PIBLO610D035 |2M 10/20/2010] 78| 0.21 6.221000| 4.5000 2:31:29 PM| 4.0637 | 4.1010 | 3.9542 | 3.9847
TBILL 10.27.10 |PIBL1209J226 |3M 10/27/2010] 85| 0.23| 161.012689] 4.1000 3:43:52 PM| 4.0431 | 4.1062 | 3.9769 | 4.0110
TBILL 11.03.10° |PIBLO610E043 |3M 11/3/2010] 92| 0.25] 68.510000| 4.0000 2:47:41 PM| 4.0241 | 4.1115 | 3.9997 | 4.0374
TBILL 11.10.10 |PIBL1209K233 |3M 11/10/2010] 99| 0.27 41310 | 4.0175 | 4.0526
TBILL 11.17.10 |PIBLO610E052 |4M 11/17/2010] 106] 0.29] 20.318600] 4.0500 3:20:21 PM| 3.9523 | 4.1504 | 4.0354 | 4.0678
TBILL 11.24.10 |PIBL1209K242 |4M 11/24/2010] 113] 0.31| 1009.078000] 4.0250 3:17:46 PM| 4.0757 | 4.1699 | 4.0532 | 4.0830
TBILL 12.01.10 |PIBLO610F060 |4M 12/1/2010] 120] 0.33]  9.655800| 4.1300 3:18:31 PM| 4.1191 | 4.1893 | 4.0710 | 4.0982
TBILL 12.08.10 |PIBL1209L250 |4M 12/8/2010] 127] 0.35| 1008.136000| 4.0000 2:07:50 PM| 4.0992 | 4.2088 | 4.0888 | 4.1134
TBILL 12.15.10 |PIBLO610F079 |5M 12/15/2010] 134] 0.37 42282 | 4.1067 | 4.1286
TBILL 12.29.10 |PIBLO610F088 |5M 12/29/2010| 148| 0.41| 337.846043| 4.2750 3:09:28 PM| 4.3156 | 4.2671 | 4.1423 | 4.1590
TBILL 01.12.11 |PIBL1210A018 |5M 1/12/2011| 162| 0.44] 24.350000] 4.1915 | 12:22:55 PM| 4.1915 | 4.3060 | 4.1780 | 4.1894
TBILL 01.26.11 |PIBL1210A027 |6M 1/26/2011] 176] 0.48] 319.465000| 4.2508 3:10:48 PM| 4.2502 | 4.3449 | 4.2137 | 4.2198
TBILL 02.09.11* |PIBL1210B035 |6M 2/9/2011| 190] 0.52 43838 | 42493 | 4.2502
TBILL 02.23.11 |PIBL1210B044 |7M 2/23/2011] 204] 056]  0.509000] 4.2000 2:07:15 PM| 4.2000 | 4.4084 | 4.2806 | 4.2726
TBILL 03.09.11 |PIBL1210C052 |7M 3/9/2011| 218] 0.60 44330 | 4.3119 | 4.2949
TBILL 03.23.11 |PIBL1210C061 |8M 3/23/2011| 232| 0.64]  4.204300] 4.3566 2:20:32 PM| 4.3565 | 4.4576 | 4.3432 | 4.3172
TBILL 04.06.11 |PIBL1210D079 |8M 4/6/2011| 246| 0.67| 17.478000] 4.2000 2:21:01 PM| 4.2000 | 4.4822 | 4.3745 | 4.3395
TBILL 04.20.11 |PIBL1210D088 |9M 4/20/2011| 260] 0.71 45068 | 4.4058 | 4.3618
TBILL 05.18.11 |PIBL1210E103 |[1OM | 5/18/2011] 288| 0.79 45559 | 4.4685 | 4.4065
TBILL 06.15.11 |PIBL1210F120 |[11M | 6/15/2011] 316] 0.87| 38.289700] 4.3500 3:02:39 PM| 4.3500 | 4.6051 | 45311 | 4.4511
TBILL 06.29.11 |PIBL1210F139 |[11M | 6/29/2011] 330] 0.90] 153.620000| 4.3500 3:58:26 PM| 4.3964 | 4.6297 | 4.5624 | 4.4734
TBILL 07.13.11 |PIBL1210G147 |1Y 7713/2011| 344] 0.94]  8.909897| 4.4550 3:51:02 PM| 4.4596 | 4.6543 | 4.5937 | 4.4958
TBILL 07.27.11* |PIBL1210G156 |1Y 7/27/2011| 358| 0.98] 21.403294| 4.4000 3:116:31 PM| 4.4267 | 4.6788 | 4.6250 | 4.5181




