Interpolated Bills

May 31, 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 1 4.0000 4.0000 4.0000
TBILL 06.09.10 |PIBL0609L190 [<1M 6/9/2010 8| 0.02 4.0328 4.0200 4.0200
TBILL 06.23.10 |PIBL0310C015 |<1M 6/23/2010 22| 0.06 38.170100f 3.7750 2:01:22 PM| 3.7894 4.0983 4.0600 4.0600
TBILL 06.30.10 |PIBL1209G130 [1M 6/30/2010 29| 0.08 4.1311 4.0800 4.0800
TBILL 07.07.10* |PIBL0310D023 |1M 7/7/2010 36| 0.10 4.022000] 3.8500 2:52:39 PM| 3.8519 4.1638 4.1000 4.1000
TBILL 07.14.10 |PIBL1209G149 [1M 7/14/2010 43| 0.12 0.085273| 3.7000 10:29:39 AM| 3.7000 4.1685 4.1056 4.1056
TBILL 07.21.10 |PIBL0310D032 |2M 7/21/2010 50| 0.14 0.578605| 3.5000 11:15:56 AM| 3.6215 41731 41111 41111
TBILL 07.28.10 |PIBL1209G158 [2M 7/28/2010 57| 0.16] 335.000000| 3.9500 3:10:26 PM| 3.9500 41777 4.1167 41167
TBILL 08.04.10 |PIBLO310E040 |2M 8/4/2010 64| 0.18 0.201000] 3.8250 2:57:04 PM| 3.8250 4.1823 4.1222 41222
TBILL 08.11.10 |PIBL1209H166 [2M 8/11/2010 711 0.19 9.326173| 4.0000 2:26:02 PM| 3.7929 4.1869 4.1278 41278
TBILL 08.18.10 |PIBLO310E059 |2M 8/18/2010 78| 0.21 41915 4.1333 4.1333
TBILL 08.25.10 |PIBL1209H175 [3M 8/25/2010 85| 0.23 14.803000| 3.8750 3:42:12 PM| 3.8970 4.1962 4.1389 4.1389
TBILL 09.08.10* |PIBL1209I1183 |3M 9/8/2010 99| 0.27 3.984000] 3.8000 2:20:03 PM| 3.8125 4.2054 4.1500 4.1500
TBILL 09.22.10 |PIBL0610C018 [4M 9/22/2010f 113| 0.31 4.2369 4.1808 4.1808
TBILL 09.29.10 |PIBL1209I1209 |4M 9/29/2010f 120 0.33 0.101000] 4.4000 3:33:03 PM| 4.4000 4.2527 4.1962 4.1962
TBILL 10.06.10 |PIBL0610D026 [4M 10/6/2010] 127| 0.35 4.2685 4.2115 4.2115
TBILL 10.13.10 |PIBL1209J217 |5M 10/13/2010| 134| 0.37 3.774000] 4.0250 3:24:07 PM| 4.0250 4.2842 4.2269 4.2269
TBILL 10.20.10 |PIBL0610D035 [5M 10/20/2010| 141 0.39 1.013803| 4.4000 10:14:55 AM| 4.4000 4.3000 4.2423 4.2423
TBILL 10.27.10 |PIBL1209J226 |5M 10/27/2010] 148| 0.41 4.3158 4.2577 4.2577
TBILL 11.03.10 |PIBLO610E043 [5M 11/3/2010] 155| 0.42 4.3315 4.2731 4.2731
TBILL 11.10.10 |PIBL1209K233 |5M 11/10/2010] 162| 0.44 4.3473 4.2885 4.2885
TBILL 11.17.10 |PIBLO610E052 [5M 11/17/2010] 169| 0.46 5.146650| 4.0750 11:59:25 AM| 4.0653 4.3631 4.3038 4.3038
TBILL 11.24.10 |PIBL1209K242 |6M 11/24/2010] 176 0.48 12.162500| 4.0250 2:57:28 PM| 4.0142 4.3788 4.3192 4.3192
TBILL 12.08.10* |PIBL1209L250 [6M 12/8/2010] 190 0.52 4.4104 4.3500 4.3500
TBILL 01.12.11 |PIBL1210A018 |8M 1/12/2011] 225| 0.62 4.4692 4.4043 4.4043
TBILL 01.26.11 |PIBL1210A027 [8M 1/26/2011| 239| 0.65 4.4927 4.4261 4.4261
TBILL 02.09.11 |PIBL1210B035 |9M 2/9/2011] 253| 0.69 45162 4.4478 4.4478
TBILL 02.23.11 |PIBL1210B044 [9M 2/23/2011] 267| 0.73 0.307000] 4.3250 11:27:11 AM| 4.3250 4.5397 4.4696 4.4696
TBILL 03.09.11 |PIBL1210C052 |9M 3/9/2011| 281| 0.77 4.5632 4.4913 4.4913
TBILL 03.23.11 |PIBL1210C061 [10M 3/23/2011] 295| 0.81 1.232000| 4.3310 11:50:13 AM| 4.3310 4.5867 4.5130 4.5130
TBILL 04.06.11 |PIBL1210D079 |10M 4/6/2011] 309| 0.85 0.310000] 4.3700 11:42:49 AM| 4.3700 4.6102 4.5348 4.5348
TBILL 04.20.11 |PIBL1210D088 [11M 4/20/2011] 323| 0.88 0.862924| 4.3750 3:04:00 PM| 4.3841 4.6337 4.5565 4.5565
TBILL 05.18.11* |PIBL1210E103 |1Y 5/18/2011| 351 0.96 13.003000| 4.3750 2:23:04 PM| 4.3958 4.6808 4.6000 4.6000




