Interpolated Bills

May 27, 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 5[ 0.01 4.0202 3.9844 3.9842
TBILL 06.09.10 |PIBL0609L190 [<1M 6/9/2010 12| 0.03 4.0555 3.9571 3.9565
TBILL 06.23.10 |PIBL0310C015 |1M 6/23/2010 26| 0.07 5.500000] 3.7000 2:52:10 PM| 3.7000 4.1262 3.9026 3.9011
TBILL 06.30.10* |PIBL1209G130 [1M 6/30/2010 33| 0.09 4.1615 3.8753 3.8734
TBILL 07.07.10 |PIBL0310D023 |1M 7/7/2010 40| 0.11| 450.338000( 3.8500 11:04:01 AM| 3.8755 4.1671 3.9097 3.9080
TBILL 07.14.10 |PIBL1209G149 [2M 7/14/2010 47| 0.13 0.025138| 3.8250 3:04:50 PM| 3.8250 41726 3.9440 3.9426
TBILL 07.21.10 |PIBL0310D032 |2M 7/21/2010 541 0.15] 111.881893| 3.7500 11:25:08 AM| 3.7954 41781 3.9783 3.9771
TBILL 07.28.10 |PIBL1209G158 [2M 7/28/2010 61| 0.17 60.442000( 3.8000 11:25:59 AM| 3.8397 4.1837 4.0127 4.0117
TBILL 08.04.10 |PIBLO310E040 |2M 8/4/2010 68| 0.19 10.242000] 3.8000 3:24:17 PM| 3.8178 4.1892 4.0470 4.0463
TBILL 08.11.10 |PIBL1209H166 [2M 8/11/2010 75| 0.21] 217.279609| 3.8000 2:35:56 PM| 3.8283 4.1947 4.0813 4.0809
TBILL 08.18.10 |PIBLO310E059 |3M 8/18/2010 82| 0.22 12.780000| 3.7650 10:37:16 AM| 3.7716 4.2002 4.1157 41154
TBILL 08.25.10* |PIBL1209H175 [3M 8/25/2010 89| 0.24 4.2058 4.1500 4.1500
TBILL 09.08.10 |PIBL1209I183 |4M 9/8/2010] 103| 0.28 3.765000] 3.8000 3:03:20 PM| 3.8866 4.2238 41577 41577
TBILL 09.22.10 |PIBL0610C018 [4M 9/22/2010f 117| 0.32 4.2419 4.1654 4.1654
TBILL 09.29.10 |PIBL1209I1209 |4M 9/29/2010f 124 0.34 2.808000| 4.0000 3:49:31 PM| 4.0000 4.2509 4.1692 4.1692
TBILL 10.06.10 |PIBL0610D026 [5M 10/6/2010] 131| 0.36 2.880000] 4.0000 10:56:39 AM| 4.0000 4.2599 41731 41731
TBILL 10.13.10 |PIBL1209J217 |5M 10/13/2010] 138| 0.38 6.196861| 4.0300 11:03:37 AM| 4.0241 4.2689 4.1769 4.1769
TBILL 10.20.10 |PIBL0610D035 [5M 10/20/2010] 145| 0.40 4.2780 4.1808 4.1808
TBILL 10.27.10 |PIBL1209J226 |5M 10/27/2010] 152| 0.42 4.2870 4.1846 4.1846
TBILL 11.03.10 |PIBLO610E043 [5M 11/3/2010] 159| 0.44 7.502000] 4.0560 11:28:33 AM| 4.0560 4.2960 4.1885 4.1885
TBILL 11.10.10 |PIBL1209K233 |5M 11/10/2010| 166| 0.45 0.023000] 4.2000 11:36:26 AM| 4.2000 4.3050 4.1923 41923
TBILL 11.17.10 |PIBLO610E052 [6M 11/17/2010] 173| 0.47 11.577671| 4.0700 2:15:23 PM| 4.0023 4.3141 4.1962 4.1962
TBILL 11.24.10* |PIBL1209K242 |6M 11/24/2010] 180 0.49 9.528800| 4.1250 3:06:57 PM| 4.0260 4.3231 4.2000 4.2000
TBILL 12.08.10 |PIBL1209L250 [7M 12/8/2010] 194| 0.53 4.3480 4.2240 4.2240
TBILL 01.12.11 |PIBL1210A018 |8M 1/12/2011] 229| 0.63 4.4103 4.2840 4.2840
TBILL 01.26.11 |PIBL1210A027 [8M 1/26/2011| 243| 0.67 4.4352 4.3080 4.3080
TBILL 02.09.11 |PIBL1210B035 |9M 2/9/2011] 257| 0.70 4.4602 4.3320 4.3320
TBILL 02.23.11 |PIBL1210B044 [9M 2/23/2011] 271| 0.74 4.4851 4.3560 4.3560
TBILL 03.09.11 |PIBL1210C052 |10M 3/9/2011|] 285| 0.78 4.5100 4.3800 4.3800
TBILL 03.23.11 |PIBL1210C061 [10M 3/23/2011] 299| 0.82 2.760000] 4.3655 2:36:44 PM| 4.3655 4.5349 4.4040 4.4040
TBILL 04.06.11 |PIBL1210D079 [11M 4/6/2011] 313| 0.86 4.5598 4.4280 4.4280
TBILL 04.20.11 |PIBL1210D088 [11M 4/20/2011] 327| 0.90 4.5848 4.4520 4.4520
TBILL 05.18.11* |PIBL1210E103 |1Y 5/18/2011| 355 0.97 8.420000| 4.3750 2:11:37 PM| 4.3750 4.6346 4.5000 4.5000




