Interpolated Bills

May 12, 2010
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) [Last Yield| Traded Time | W. Ave PDSI-F | PDSI-R1 | PDSI-R2
TBILL 05.19.10 |PIBL1209E106 |<1M 5/19/2010 6/ 0.02 4.0132 3.9806 3.9809
TBILL 05.26.10 |PIBL0609K182 [<1M 5/26/2010 13| 0.04 5.820601| 3.7500 3:06:37 PM| 3.7021 4.0317 3.9535 3.9541
TBILL 06.02.10 |PIBL1209F113 |<1M 6/2/2010 201 0.05 3.418000] 3.7000 3:59:33 PM| 3.8930 4.0502 3.9263 3.9274
TBILL 06.09.10 |PIBL0609L190 [1M 6/9/2010 27| 0.07 63.535106 3.8650 3:47:41 PM| 3.8650 4.0687 3.8992 3.9006
TBILL 06.23.10* |PIBL0310C015 |1M 6/23/2010 411 0.11 27.079923( 4.9000 12:14:03 PM| 3.8050 4.1058 3.8449 3.8471
TBILL 06.30.10 |PIBL1209G130 [2M 6/30/2010 48| 0.13 11.007000| 3.8250 12:13:12 PM| 3.8046 41195 3.8407 3.8429
TBILL 07.07.10 |PIBL0310D023 |2M 7/7/2010 55| 0.15 66.525000( 3.9151 3:35:52 PM| 3.9105 4.1332 3.8365 3.8387
TBILL 07.14.10 |PIBL1209G149 [2M 7/14/2010 62| 0.17 12.273165| 3.8000 2:46:19 PM| 3.8376 4.1470 3.8323 3.8346
TBILL 07.21.10 |PIBL0310D032 |2M 7/21/2010 69| 0.19] 100.305000( 3.8000 3:56:11 PM| 3.8997 4.1607 3.8281 3.8304
TBILL 07.28.10 |PIBL1209G158 [2M 7/28/2010 76| 0.21 49.719913[ 3.9500 2:44:27 PM| 3.8566 41745 3.8239 3.8262
TBILL 08.04.10 |PIBLO310E040 |3M 8/4/2010 83| 0.23] 636.130588| 3.8300 2:26:57 PM| 3.7986 4.1882 3.8197 3.8221
TBILL 08.11.10* |PIBL1209H166 [3M 8/11/2010 90| 0.25] 178.324700| 3.9000 3:41:49 PM| 3.8865 4.2019 3.8155 3.8179
TBILL 08.25.10 |PIBL1209H175 |4M 8/25/2010f 104 0.28 6.457000| 3.9251 11:53:52 AM| 3.9239 4.2194 3.8379 3.8421
TBILL 09.08.10 |PIBL12091183 [4M 9/8/2010] 118| 0.32] 664.420000( 4.0500 3:08:16 PM| 4.0493 4.2368 3.8602 3.8663
TBILL 09.22.10 |PIBL0610C018 |5M 9/22/2010f 132 0.36 4.422000| 4.0000 2:41:49 PM| 4.0000 4.2543 3.8826 3.8905
TBILL 09.29.10 |PIBL12091209 [5M 9/29/2010f 139| 0.38 2.518000] 4.0000 10:58:31 AM| 4.0000 4.2630 3.8937 3.9027
TBILL 10.06.10 |PIBL0610D026 |5M 10/6/2010] 146| 0.40f 156.348173| 4.0000 2:14:30 PM| 4.0000 4.2717 3.9049 3.9148
TBILL 10.13.10 |PIBL1209J217 [5M 10/13/2010] 153| 0.42 50.000000{ 4.1000 4:04:45 PM| 4.1000 4.2805 3.9161 3.9269
TBILL 10.20.10 |PIBL0610D035 |5M 10/20/2010] 160 0.44 29.477166| 4.0261 3:46:36 PM| 4.0194 4.2892 3.9273 3.9390
TBILL 10.27.10 |PIBL1209J226 [5M 10/27/2010| 167| 0.46 4.2979 3.9384 3.9511
TBILL 11.03.10 |PIBLO610E043 |6M 11/3/2010] 174| 0.48] 117.526000( 4.0333 2:06:38 PM| 3.9750 4.3067 3.9496 3.9632
TBILL 11.10.10* |PIBL1209K233 [6M 11/10/2010] 181| 0.50 0.300000] 4.1000 3:24:18 PM| 4.1000 4.3154 3.9608 3.9753
TBILL 11.24.10 |PIBL1209K242 |7M 11/24/2010] 195| 0.53 0.100000] 4.2150 3:36:21 PM| 4.2150 4.3463 4.0120 4.0253
TBILL 12.08.10 |PIBL1209L250 [7M 12/8/2010] 209| 0.57 4.101900] 4.2500 2:45:38 PM| 4.2463 4.3773 4.0633 4.0753
TBILL 01.12.11 |PIBL1210A018 |8M 1/12/2011| 244| 0.67 2.165257| 4.1250 3:56:34 PM| 4.1250 4.4546 4.1914 4.2002
TBILL 01.26.11 |PIBL1210A027 [9M 1/26/2011| 258 0.71 4.4855 4.2426 4.2502
TBILL 02.09.11 |PIBL1210B035 |9M 2/9/2011| 272| 0.75 4.5165 4.2938 4.3001
TBILL 02.23.11 |PIBL1210B044 [10M 2/23/2011] 286| 0.78 3.110154| 4.2500 10:45:43 AM| 4.2500 4.5474 4.3451 4.3501
TBILL 03.09.11 |PIBL1210C052 |10M 3/9/2011] 300| 0.82 4.5783 4.3963 4.4001
TBILL 03.23.11 |PIBL1210C061 [11M 3/23/2011] 314| 0.86 4.6093 4.4475 4.4501
TBILL 04.06.11 |PIBL1210D079 [11M 4/6/2011] 328| 0.90 2.107000] 4.3510 2:42:34 PM| 4.3387 4.6402 4.4988 4.5000
TBILL 04.20.11* |PIBL1210D088 [1Y 4/20/2011] 342| 0.94 41.163945( 4.4200 3:09:16 PM| 4.4258 4.6712 4.5500 4.5500




