Interpolated Bills

May 13, 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 5[ 0.01 4.0097 4.0000 3.9897
TBILL 05.26.10 |PIBL0609K182 [<1M 5/26/2010 12| 0.03 4.0266 4.0000 3.9718
TBILL 06.02.10 |PIBL1209F113 |<1M 6/2/2010 19 0.05 0.326000] 4.3000 10:10:16 AM| 4.3000 4.0435 4.0000 3.9538
TBILL 06.09.10 |PIBL0609L190 [1M 6/9/2010 26| 0.07 6.255000] 3.8651 3:20:10 PM| 3.8650 4.0604 4.0000 3.9359
TBILL 06.23.10* |PIBL0310C015 |1M 6/23/2010 40 0.11 1.354000| 3.7500 3:37:32 PM| 3.7500 4.0942 4.0000 3.9000
TBILL 06.30.10 |PIBL1209G130 [2M 6/30/2010 47| 0.13 0.696000] 3.8000 9:45:55 AM| 3.8000 4.1060 4.0143 3.8861
TBILL 07.07.10 |PIBL0310D023 |2M 7/7/2010 54| 0.15 1.507000| 3.7500 2:42:05 PM| 3.7500 41179 4.0286 3.8721
TBILL 07.14.10 |PIBL1209G149 [2M 7/14/2010 61| 0.17| 176.523046| 3.8000 4:11:24 PM| 3.8091 4.1297 4.0429 3.8582
TBILL 07.21.10 |PIBL0310D032 |2M 7/21/2010 68| 0.19 41415 4.0571 3.8442
TBILL 07.28.10 |PIBL1209G158 [2M 7/28/2010 75| 0.21 69.332109( 4.5000 3:23:04 PM| 3.8171 4.1533 4.0714 3.8303
TBILL 08.04.10 |PIBLO310E040 |3M 8/4/2010 82| 0.22| 115.542607| 3.7800 4:10:41 PM| 3.8006 4.1651 4.0857 3.8163
TBILL 08.11.10* |PIBL1209H166 [3M 8/11/2010 89| 0.24 2.420000] 3.8750 3:01:50 PM| 3.8853 4.1769 4.1000 3.8024
TBILL 08.25.10 |PIBL1209H175 |4M 8/25/2010f 103| 0.28] 632.162000] 3.9250 3:06:07 PM| 3.9499 4.1929 4.1077 3.8559
TBILL 09.08.10 |PIBL12091183 [4M 9/8/2010] 117] 0.32] 1510.000000( 4.0500 11:48:38 AM| 4.0296 4.2089 4.1154 3.9093
TBILL 09.22.10 |PIBL0610C018 |5M 9/22/2010f 131 0.36 0.713000] 4.0000 3:21:10 PM| 4.0000 4.2249 4.1231 3.9628
TBILL 09.29.10 |PIBL12091209 [5M 9/29/2010f 138| 0.38] 4150.000000| 4.0250 3:33:15 PM| 4.0754 4.2328 4.1269 3.9896
TBILL 10.06.10 |PIBL0610D026 |5M 10/6/2010] 145| 0.40 4.2408 4.1308 4.0163
TBILL 10.13.10 |PIBL1209J217 [5M 10/13/2010] 152| 0.42 45.561000( 4.0250 10:09:06 AM| 4.0009 4.2488 4.1346 4.0430
TBILL 10.20.10 |PIBL0610D035 |5M 10/20/2010] 159| 0.44 1.450000] 4.0000 10:31:12 AM| 3.9710 4.2568 4.1385 4.0698
TBILL 10.27.10 |PIBL1209J226 [5M 10/27/2010| 166| 0.45 4.2648 4.1423 4.0965
TBILL 11.03.10 |PIBLO610E043 |6M 11/3/2010] 173| 0.47 16.427000| 4.0027 3:49:02 PM| 4.0050 4.2728 4.1462 41233
TBILL 11.10.10* |PIBL1209K233 [6M 11/10/2010] 180| 0.49 0.405000] 4.1000 3:39:56 PM| 4.1000 4.2808 4.1500 4.1500
TBILL 11.24.10 |PIBL1209K242 |7M 11/24/2010] 194| 0.53 4.3120 4.1848 4.1848
TBILL 12.08.10 |PIBL1209L250 [7M 12/8/2010] 208| 0.57 4.3433 4.2196 4.2196
TBILL 01.12.11 |PIBL1210A018 |8M 1/12/2011] 243| 0.67 0.544000] 4.6500 9:40:28 AM| 4.6500 4.4215 4.3065 4.3065
TBILL 01.26.11 |PIBL1210A027 [9M 1/26/2011|] 257| 0.70 1.027000| 4.6500 9:40:43 AM| 4.6500 4.4528 4.3413 4.3413
TBILL 02.09.11 |PIBL1210B035 |9M 2/9/2011| 271| 0.74 4.4840 4.3761 4.3761
TBILL 02.23.11 |PIBL1210B044 [10M 2/23/2011] 285| 0.78 4.5153 4.4109 4.4109
TBILL 03.09.11 |PIBL1210C052 |10M 3/9/2011] 299| 0.82 1.031137| 4.4050 11:42:11 AM| 4.4056 4.5466 4.4457 4.4457
TBILL 03.23.11 |PIBL1210C061 [11M 3/23/2011] 313| 0.86 18.900000| 4.3000 11:15:53 AM| 4.3485 4.5778 4.4804 4.4804
TBILL 04.06.11 |PIBL1210D079 [11M 4/6/2011] 327| 0.90 4.6091 4.5152 45152
TBILL 04.20.11* |PIBL1210D088 [1Y 4/20/2011] 341| 0.93 14.680412| 4.4250 3:02:18 PM| 4.4067 4.6404 4.5500 4.5500




