Interpolated Bills

May 21, 2010
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) [Last Yield| Traded Time | W. Ave PDSI-F | PDSI-R1 | PDSI-R2
TBILL 05.26.10 |PIBL0609K182 |<1M 5/26/2010 2[ 0.01 4.0044 4.0028 3.9972
TBILL 06.02.10 |PIBL1209F113 [<1M 6/2/2010 9] 0.02 4.0350 4.0222 3.9778
TBILL 06.09.10 |PIBL0609L190 |<1M 6/9/2010 16 0.04 4.0657 4.0417 3.9583
TBILL 06.23.10 |PIBL0310C015 [1M 6/23/2010 30| 0.08 4.1270 4.0806 3.9194
TBILL 06.30.10* |PIBL1209G130 |1M 6/30/2010 371 0.10 41577 4.1000 3.9000
TBILL 07.07.10 |PIBL0310D023 [1M 7/7/2010 44| 0.12 5.018000] 3.7500 2:36:06 PM| 3.7500 4.1618 4.1000 3.9250
TBILL 07.14.10 |PIBL1209G149 |2M 7/14/2010 511 0.14 0.606705| 3.9375 2:26:47 PM| 3.7418 4.1659 4.1000 3.9500
TBILL 07.21.10 |PIBL0310D032 [2M 7/21/2010 58| 0.16 4.1700 4.1000 3.9750
TBILL 07.28.10 |PIBL1209G158 |2M 7/28/2010 65| 0.18 0.050000] 4.1000 2:46:30 PM| 4.1000 41740 4.1000 4.0000
TBILL 08.04.10 |PIBLO310E040 [2M 8/4/2010 72| 0.20 4.1781 4.1000 4.0250
TBILL 08.11.10 |PIBL1209H166 |2M 8/11/2010 79| 0.22 41822 4.1000 4.0500
TBILL 08.18.10 |PIBLO310E059 [3M 8/18/2010 86| 0.24 3.985000] 3.8650 3:39:14 PM| 3.7775 4.1863 4.1000 4.0750
TBILL 08.25.10* |PIBL1209H175 |3M 8/25/2010 93| 0.25 0.101000] 3.9250 2:08:49 PM| 3.9250 4.1904 4.1000 4.1000
TBILL 09.08.10 |PIBL12091183 [4M 9/8/2010| 107| 0.29 0.353000] 3.9000 3:00:54 PM| 3.9000 4.2129 4.0997 4.0993
TBILL 09.22.10 |PIBL0610C018 |4M 9/22/2010f 121 0.33 4.2354 4.0993 4.0986
TBILL 09.29.10 |PIBL12091209 [4M 9/29/2010f 128| 0.35 4.2466 4.0992 4.0983
TBILL 10.06.10 |PIBL0610D026 |5M 10/6/2010] 135| 0.37 4.2578 4.0990 4.0979
TBILL 10.13.10 |PIBL1209J217 [5M 10/13/2010| 142| 0.39 2.526000] 4.0250 3:37:06 PM| 4.0200 4.2691 4.0988 4.0976
TBILL 10.20.10 |PIBL0610D035 |5M 10/20/2010] 149| 0.41 0.500000] 4.0004 11:22:07 AM| 4.0004 4.2803 4.0987 4.0973
TBILL 10.27.10 |PIBL1209J226 [5M 10/27/2010] 156| 0.43 4.2916 4.0985 4.0969
TBILL 11.03.10 |PIBLO610E043 |5M 11/3/2010] 163| 0.45 2.874000| 4.0450 10:35:17 AM| 4.0358 4.3028 4.0983 4.0966
TBILL 11.10.10 |PIBL1209K233 [5M 11/10/2010] 170| 0.47 0.343000] 4.0500 3:36:58 PM| 4.0500 4.3141 4.0982 4.0962
TBILL 11.17.10 |PIBLO610E052 |6M 11/17/2010] 177| 0.48| 310.356000| 4.0600 3:39:51 PM| 4.0955 4.3253 4.0980 4.0959
TBILL 11.24.10* |PIBL1209K242 [6M 11/24/2010] 184| 0.50 4.3365 4.0978 4.0955
TBILL 12.08.10 |PIBL1209L250 |7M 12/8/2010] 198| 0.54 4.3625 4.1300 41279
TBILL 01.12.11 |PIBL1210A018 [8M 1/12/2011|] 233| 0.64 4.4275 4.2105 4.2088
TBILL 01.26.11 |PIBL1210A027 |8M 1/26/2011| 247| 0.68 4.4535 4.2426 4.2411
TBILL 02.09.11 |PIBL1210B035 [9M 2/9/2011] 261 0.72 4.4795 4.2748 4.2735
TBILL 02.23.11 |PIBL1210B044 |9M 2/23/2011] 275| 0.75 0.216000| 4.2750 3:37:20 PM| 4.2750 4.5055 4.3070 4.3059
TBILL 03.09.11 |PIBL1210C052 [10M 3/9/2011] 289 0.79 0.457000] 4.4000 10:32:52 AM| 4.4000 4.5315 4.3391 4.3382
TBILL 03.23.11 |PIBL1210C061 |10M 3/23/2011] 303| 0.83 0.836000| 4.3250 3:16:46 PM| 4.3250 4.5575 4.3713 4.3706
TBILL 04.06.11 |PIBL1210D079 [11M 4/6/2011] 317 0.87 74.663000( 4.4000 2:41:41 PM| 4.3803 4.5835 4.4035 4.4029
TBILL 04.20.11 |PIBL1210D088 |11M 4/20/2011] 331| 0.91 2.484000| 4.3750 2:25:20 PM| 4.3896 4.6095 4.4357 4.4353
TBILL 05.18.11* |PIBL1210E103 [1Y 5/18/2011| 359| 0.98 24.428000( 4.3850 2:52:39 PM| 4.4091 4.6615 4.5000 4.5000




