Interpolated Bills

May 25, 2010
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) [Last Yield| Traded Time | W. Ave PDSI-F | PDSI-R1 | PDSI-R2
TBILL 06.02.10 |PIBL1209F113 |<1M 6/2/2010 7| 0.02 4.0261 4.0176 4.0345
TBILL 06.09.10 |PIBL0609L190 [<1M 6/9/2010 14| 0.04| 403.000000( 3.7250 10:09:53 AM| 4.1965 4.0566 4.0382 4.0747
TBILL 06.23.10 |PIBL0310C015 |1M 6/23/2010 28| 0.08| 557.114568( 4.2000 3:19:26 PM| 4.1932 41176 4.0794 4.1551
TBILL 06.30.10* |PIBL1209G130 [1M 6/30/2010 35| 0.10 0.323000] 4.9000 10:59:34 AM| 4.9000 4.1481 4.1000 4.1953
TBILL 07.07.10 |PIBL0310D023 |1M 7/7/2010 42| 0.12] 402.202000( 4.2000 3:21:37 PM| 4.1975 4.1495 4.0896 41722
TBILL 07.14.10 |PIBL1209G149 [2M 7/14/2010 49| 0.13]| 1163.636140| 3.7500 3:46:00 PM| 4.0836 4.1510 4.0792 4.1490
TBILL 07.21.10 |PIBL0310D032 |2M 7/21/2010 56| 0.15] 341.051958( 3.8000 3:56:12 PM| 3.7752 4.1524 4.0688 4.1259
TBILL 07.28.10 |PIBL1209G158 [2M 7/28/2010 63| 0.17| 977.859000| 3.8500 3:15:12 PM| 3.9677 4.1538 4.0584 4.1028
TBILL 08.04.10 |PIBLO310E040 |2M 8/4/2010 701 0.19 1.510200| 3.8250 3:58:57 PM| 3.8296 4.1553 4.0480 4.0797
TBILL 08.11.10 |PIBL1209H166 [2M 8/11/2010 77| 0.21] 131.208522| 3.9000 4:12:14 PM| 3.8751 4.1567 4.0376 4.0566
TBILL 08.18.10 |PIBLO310E059 |3M 8/18/2010 84| 0.23] 380.790150 3.7250 3:22:53 PM| 3.8449 4.1582 4.0272 4.0335
TBILL 08.25.10* |PIBL1209H175 [3M 8/25/2010 91| 0.25] 1435.001708| 3.8000 3:56:02 PM| 4.0543 4.1596 4.0168 4.0104
TBILL 09.08.10 |PIBL1209I183 |4M 9/8/2010] 105| 0.29| 148.694905| 3.8250 3:33:44 PM| 3.9508 41768 4.0275 4.0224
TBILL 09.22.10 |PIBL0610C018 [4M 9/22/2010f 119 0.33 3.500000] 4.0000 10:32:18 AM| 4.0000 4.1939 4.0382 4.0344
TBILL 09.29.10 |PIBL1209I1209 |4M 9/29/2010f 126| 0.35 0.101000] 4.0001 3:21:58 PM| 4.0001 4.2025 4.0435 4.0404
TBILL 10.06.10 |PIBL0610D026 [5M 10/6/2010] 133| 0.36 4.307115] 3.9150 2:17:26 PM| 3.9349 4.2111 4.0489 4.0464
TBILL 10.13.10 |PIBL1209J217 |5M 10/13/2010] 140 0.38 24.076755( 4.0003 3:36:30 PM| 4.0002 4.2197 4.0542 4.0524
TBILL 10.20.10 |PIBL0610D035 [5M 10/20/2010| 147| 0.40 1.013076| 4.0158 10:37:16 AM| 4.0158 4.2283 4.0596 4.0584
TBILL 10.27.10 |PIBL1209J226 |5M 10/27/2010] 154 0.42 4.2368 4.0649 4.0644
TBILL 11.03.10 |PIBLO610E043 [5M 11/3/2010|] 161| 0.44 4.2454 4.0703 4.0704
TBILL 11.10.10 |PIBL1209K233 |5M 11/10/2010] 168| 0.46 2.300000] 4.0500 3:22:05 PM| 4.0527 4.2540 4.0756 4.0764
TBILL 11.17.10 |PIBLO610E052 [6M 11/17/2010] 175| 0.48 66.346516( 4.0750 3:33:24 PM| 4.0594 4.2626 4.0810 4.0824
TBILL 11.24.10* |PIBL1209K242 |6M 11/24/2010] 182| 0.50| 520.667512| 4.1000 4:06:49 PM| 4.0921 42712 4.0863 4.0884
TBILL 12.08.10 |PIBL1209L250 [7M 12/8/2010] 196 0.54 4.2975 4.1194 41214
TBILL 01.12.11 |PIBL1210A018 |8M 1/12/2011] 231| 0.63 4.3632 4.2021 4.2037
TBILL 01.26.11 |PIBL1210A027 [8M 1/26/2011| 245| 0.67 4.3895 4.2352 4.2366
TBILL 02.09.11 |PIBL1210B035 |9M 2/9/2011] 259| 0.71 4.4158 4.2683 4.2695
TBILL 02.23.11 |PIBL1210B044 [9M 2/23/2011] 273| 0.75 0.350000] 4.4500 10:40:15 AM| 4.4500 4.4422 4.3014 4.3025
TBILL 03.09.11 |PIBL1210C052 |10M 3/9/2011| 287| 0.79 16.125691| 4.4007 3:37:25 PM| 4.4007 4.4685 4.3345 4.3354
TBILL 03.23.11 |PIBL1210C061 [10M 3/23/2011] 301| 0.82 1.973000| 4.3300 10:39:09 AM| 4.3300 4.4948 4.3676 4.3683
TBILL 04.06.11 |PIBL1210D079 [11M 4/6/2011|] 315| 0.86 4.5211 4.4007 4.4012
TBILL 04.20.11 |PIBL1210D088 [11M 4/20/2011] 329| 0.90 12.799300| 4.4000 2:39:32 PM| 4.4000 4.5474 4.4338 4.4342
TBILL 05.18.11* |PIBL1210E103 |1Y 5/18/2011| 357 0.98 38.250033| 4.3950 3:45:51 PM| 4.3829 4.6000 4.5000 4.5000




