Interpolated Bills

September 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 09.08.10 |PIBL12091183 |<1M 9/8/2010] 2| 0.01 4.0032 | 3.9994 | 3.9990
TBILL 09.15.10 |PIBLO310F076 |<IM | 9/15/2010] 9] 0.02] 521.855000| 3.8750 3:08:26 PM| 3.0085 | 4.0253 | 3.9949 | 3.9924
TBILL 09.22.10 |PIBLO610CO18 |<IM | 9/22/2010] 16| 0.04] _ 3.000000] 4.5000 | 10:30:57 AM| 4.5000 | 4.0474 | 3.9905 | 3.9857
TBILL 09.29.10 |PIBL12091209 |<iM | 9/29/2010] 23| 0.06] 282.342000] 3.8000 31558 PM| 3.9854 | 4.0696 | 3.9861 | 3.9791
TBLL 092910a |PIBLO310F085 |<IM | 9/29/2010] 23| 0.06] _ 0.107000] 3.6000 | 11:58:04 AM 4.0696 | 3.9861 | 3.9791
TBILL 10.06.10 |PIBLO610D026 |1M 10/6/2010] 30| 0.08] 258.127000| 3.6000 | 11:51:42AM| 3.9711 | 4.0917 | 3.9816 | 3.9724
TBILL 10.13.10° |PIBL1209J217 |1M 10/13/2010] 37| 0.10] _ 9.264277| 3.8255 2:39:14 PM| 3.8172 | 4.1138 | 3.9772 | 3.9658
TBILL 10.20.10 |PIBLO610D035 |1M 10/20/2010] 44| 0.12 41184 | 3.9925 | 3.9825
TBILL 10.27.10 |PIBL1209J226 |2M 10/27/2010] 51| 0.14 41230 | 4.0079 | 3.9993
TBILL 11.03.10 |PIBLO610E043 |2M 11/3/2010] 58| 0.16] _ 0.101000| 4.5000 3:26:02 PM| 4.5000 | 4.1275 | 4.0232 | 4.0161
TBILL 11.10.10 |PIBL1209K233 |2M 11/10/2010] 65| 0.18 41321 | 4.0386 | 4.0329
TBILL 11.17.10 |PIBLO610E052 |2M 11/17/2010] 72| 0.20 41367 | 4.0539 | 4.0497
TBILL 11.24.10 |PIBL1209K242 |2M 11/24/2010]  79] 0.22| 112.642199] 4.1000 2:50:13 PM| 4.0969 | 4.1412 | 4.0693 | 4.0664
TBILL 12.01.10 |PIBLO610F060 |3M 12/1/2010] 86| 0.24]  2.503400| 3.9000 3:06:40 PM| 3.0000 | 4.1458 | 4.0846 | 4.0832
TBILL 12.08.10° |PIBL1209L250 |3M 12/8/2010] 93] 0.25]  0.503802| 3.9500 2:47:04 PM| 3.9500 | 4.1504 | 4.1000 | 4.1000
TBILL 12.15.10 |PIBLO610F079 |3M 12/15/2010] 100] 0.27 41697 | 4.1200 | 4.1200
TBILL 12.29.10 |PIBLO610F088 |4M 12/29/2010] 114] 0.31 8.494000| 4.0510 | 11:23:55 AM| 4.0568 | 4.2084 | 4.1600 | 4.1600
TBILL 01.12.11 |PIBL1210A018 |4M 1/12/2011] 128| 0.35 42471 | 4.2000 | 4.2000
TBILL 01.26.11 |PIBL1210A027 |5M 1/26/2011] 142] 0.39]  0.404000] 4.1000 | 11:27:40 AM| 4.1000 | 4.2858 | 4.2400 | 4.2400
TBILL 02.09.11 |PIBL1210B035 |5M 2/9/2011| 156] 0.43]  4.029000] 4.3000 | 11:12:42 AM| 4.2687 | 4.3245 | 4.2800 | 4.2800
TBILL 02.23.11 |PIBL1210B044 |5M 2/23/2011] 170] 0.47| 110.669000] 4.3002 3:41:27 PM| 4.2992 | 4.3632 | 4.3200 | 4.3200
TBILL 03.09.11* |PIBL1210C052 |6M 3/9/2011| 184] 0.50 44019 | 4.3600 | 4.3600
TBILL 03.23.11 |PIBL1210C061 |7M 3/23/2011] 198 054]  3.221000] 4.3001 3:35:50 PM| 4.3001 | 4.4208 | 4.3703 | 4.3704
TBILL 04.06.11 |PIBL1210D079 |7M 4/6/2011| 212] 0.58]  1.349000] 4.3001 3:35:554 PM| 4.3001 | 4.4397 | 4.3805 | 4.3807
TBILL 04.20.11 |PIBL1210D088 |8M 4/20/2011| 226] 0.62 4.4587 | 4.3908 | 4.3911
TBILL 05.18.11 |PIBL1210E103 |9M 5/18/2011| 254] 0.70] _ 0.511800] 4.3250 2:56:20 PM| 4.3250 | 4.4965 | 4.4113 | 4.4119
TBILL 06.15.11 |PIBL1210F120 |9M 6/15/2011| 282| 0.77 45343 | 4.4318 | 4.4326
TBILL 06.29.11 |PIBL1210F139 |[TOM | 6/29/2011| 296| 0.81] 28.869000| 4.3750 3:35:43 PM| 4.3508 | 4.5532 | 4.4421 | 4.4430
TBILL 07.13.11 |PIBL1210G147 |[1OM | 7/13/2011] 310| 0.85 45721 | 4.4523 | 4.4533
TBILL 07.27.11 |PIBL1210G156 |[11M | 7/27/2011| 324] 0.89 45910 | 4.4626 | 4.4637
TBILL 08.10.11 |PIBL1210H164 |[11M | 8/10/2011| 338| 0.93| 244.427913] 4.5000 | 10:13:33 AM| 4.5000 | 4.6099 | 4.4729 | 4.4741
TBILL 08.24.11* |PIBL1210H173 |[1Y 8/24/2011| 352| 0.96] 136.923066| 4.4776 3:32:54 PM| 4.4844 | 4.6088 | 4.4831 | 4.4844




