Interpolated Bills
August 03, 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 08.11.10 |PIBL1209H166 |<iM | 8/11/2010] 7| 0.02 4.0163 | 4.0000 | 3.9824
TBILL 08.18.10 |PIBLO310E059 |<iM | 8/18/2010] 14| 0.04] _ 1.300000| 4.3000 9:49:51 AM| 4.3000 | 4.0353 | 4.0000 | 3.9618
TBILL 08.25.10 |PIBL1209H175 |<iM | 8/25/2010] 21| 0.06] 469.128613] 3.6500 2:38:00 PM| 3.9899 | 4.0543 | 4.0000 | 3.9412
TBILL 09.08.10* |PIBL12091183 |1M 9/8/2010] 35| 0.10] 14.377064] 3.7500 | 11:54:26 AM| 3.7561 | 4.0923 | 4.0000 | 3.9000
TBILL 09.15.10 |PIBLO310F076 |1M 9/15/2010] 42| 0.12] _ 7.069373| 3.8500 3:31:28 PM| 3.8138 | 4.0983 | 4.0094 | 3.9107
TBILL 09.22.10 |PIBLO610C018 |2M 9/22/2010] 49| 0.13] _ 0.307000] 3.7500 | 10:24:13 AM| 3.7500 | 4.1043 | 4.0187 | 3.9213
TBILL 09.29.10 |PIBL12091209 |2M 9/29/2010] 56| 0.15 41103 | 4.0281 | 3.9320
TBILL09.29.10a |PIBLO310F085 |2M 9/29/2010] 56| 0.15]  4.569500] 3.8000 | 11:19:37 AM| 3.8000 | 4.1103 | 4.0281 | 3.9320
TBILL 10.06.10 |PIBL0610D026 |2M 10/6/2010] 63| 0.17 41163 | 4.0375 | 3.9426
TBILL 10.13.10 |PIBL1209J217 |2M 10/13/2010] 70| 0.19] 61.300720] 4.0000 | 11:33:15 AM| 3.9987 | 4.1224 | 4.0469 | 3.9533
TBILL 10.20.10 |PIBL0610D035 |2M 10/20/2010] 77| 0.21 0.202000] 3.9500 3:47:08 PM| 3.9500 | 4.1284 | 4.0562 | 3.9639
TBILL 10.27.10 |PIBL1209J226 |3M 10/27/2010] 84| 0.23] 56.971000] 4.0250 3:35:43 PM| 4.0239 | 4.1344 | 4.0656 | 3.9746
TBILL 11.03.10° |PIBLO610E043 |3M 11/3/2010] 91| 0.25] 27.161407| 3.9000 3:51:00 PM| 3.9056 | 4.1404 | 4.0750 | 3.9852
TBILL 11.10.10 |PIBL1209K233 |3M 11/10/2010] 98] 0.27] _ 0.504000] 3.9000 | 11:00:37 AM| 3.9000 | 4.1565 | 4.0869 | 4.0037
TBILL 11.17.10 |PIBLO610E052 |4M 11/17/2010] 105| 0.29 41725 | 4.0989 | 4.0222
TBILL 11.24.10 |PIBL1209K242 |4M 11/24/2010] 112| 0.31 41886 | 4.1108 | 4.0407
TBILL 12.01.10 |PIBLO610F060 |4M 12/1/2010] 119] 0.33]  2.539500] 4.0500 | 11:56:51 AM| 4.0500 | 4.2047 | 4.1228 | 4.0592
TBILL 12.08.10 |PIBL1209L250 |4M 12/8/2010] 126| 0.35 42207 | 41347 | 4.0777
TBILL 12.15.10 |PIBLO610F079 |5M 12/15/2010] 133] 0.36]  0.910550] 4.1000 | 11:43:41 AM| 4.1000 | 4.2368 | 4.1467 | 4.0962
TBILL 12.29.10 |PIBLO610F088 |5M 12/29/2010] 147| 0.40] 139.274748| 4.2400 31132 PM| 4.2719 | 4.2690 | 4.1706 | 4.1332
TBILL 01.12.11 |PIBL1210A018 |5M 1/12/2011] 161 0.44] _ 0.200000] 4.0500 | 10:55:04 AM| 4.0500 | 4.3011 | 4.1944 | 4.1702
TBILL 01.26.11 |PIBL1210A027 |6M 1/26/2011| 175| 0.48] 91.059574| 4.2500 3117:45 PM| 4.2441 | 4.3332 | 4.2183 | 4.2072
TBILL 02.09.11* |PIBL1210B035 |6M 2/9/2011| 189] 0.52]  1.017000] 4.2500 3:39:32 PM| 4.2500 | 4.3654 | 4.2422 | 4.0441
TBILL 02.23.11 |PIBL1210B044 |7M 2/23/2011] 203| 0.56 43899 | 4.2567 | 4.2604
TBILL 03.09.11 |PIBL1210C052 |7M 3/9/2011| 217| 0.59]  2.039000] 4.3000 | 12:03:44 PM| 4.3000 | 4.4144 | 42711 | 4.2766
TBILL 03.23.11 |PIBL1210C061 |8M 3/23/2011] 231] 0.63 44389 | 42856 | 4.2928
TBILL 04.06.11 |PIBL1210D079 |8M 4/6/2011| 245| 0.67|  1.477000] 4.6250 2:36:36 PM| 4.3854 | 4.4635 | 4.3000 | 4.3090
TBILL 04.20.11 |PIBL1210D088 |9M 4/20/2011] 259] 0.71 44880 | 4.3145 | 4.3253
TBILL 05.18.11 |PIBL1210E103 |10M | 5/18/2011] 287| 0.79]  0.515000] 4.4000 | 11:25:30 AM| 4.4000 | 4.5370 | 4.3434 | 4.3577
TBILL 06.15.11 |PIBL1210F120 |[11M | 6/15/2011] 315| 0.86] 35.137567| 4.3500 3:51:25 PM| 4.3446 | 45861 | 4.3723 | 4.3902
TBILL 06.29.11 |PIBL1210F139 |[11M | 6/29/2011] 329] 0.90] _ 1.030000] 4.3250 | 10:08:29 AM| 4.3250 | 4.6106 | 4.3867 | 4.4064
TBILL 07.13.11 |PIBL1210G147 |[1IM | 7/13/2011| 343| 0.94] 11.541291| 4.4750 3:40:00 PM| 4.4660 | 4.6351 | 4.4012 | 4.4226
TBILL 07.27.11* |PIBL1210G156 |1Y 7/27/2011| 357| 0.98] 60.802621| 4.4000 3:38:05 PM| 4.4150 | 4.6596 | 4.4156 | 4.4389




