Interpolated Bills

May 06, 2010
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) [Last Yield| Traded Time | W. Ave PDSI-F | PDSI-R1 | PDSI-R2
TBILL 05.12.10 |PIBL0O609K173 |<1M 5/12/2010 5[ 0.01 4.0178 3.9847 3.9829
TBILL 05.19.10 |PIBL1209E106 |[<1M 5/19/2010 12| 0.03 4.0489 3.9580 3.9529
TBILL 05.26.10 |PIBL0609K182 |<1M 5/26/2010 19 0.05 39.326000f 3.8250 4:08:16 PM| 3.8652 4.0800 3.9312 3.9229
TBILL 06.02.10 |PIBL1209F113 [1M 6/2/2010 26| 0.07 41112 3.9045 3.8929
TBILL 06.09.10* |PIBL0O609L190 |1M 6/9/2010 33| 0.09] 144.289206( 3.8750 2:08:07 PM| 3.8629 41423 3.8777 3.8629
TBILL 06.23.10 |PIBL0310C015 [2M 6/23/2010 47| 0.13 63.393000{ 3.9000 10:39:16 AM| 3.9077 4.1692 3.9583 3.9507
TBILL 06.30.10 |PIBL1209G130 |2M 6/30/2010 54| 0.15 0.804000| 3.8500 2:02:11 PM| 3.8500 4.1827 3.9986 3.9946
TBILL 07.07.10 |PIBL0310D023 [2M 7/7/2010 61| 0.17] 591.509000| 3.9350 3:40:02 PM| 3.9998 4.1962 4.0389 4.0385
TBILL 07.14.10 |PIBL1209G149 |2M 7/14/2010 68| 0.19] 785.729859( 4.2000 3:16:57 PM| 4.1826 4.2096 4.0792 4.0824
TBILL 07.21.10 |PIBL0310D032 [2M 7/21/2010 75| 0.21 1.350000| 4.3000 3:58:45 PM| 4.3000 4.2231 4.1194 4.1263
TBILL 07.28.10 |PIBL1209G158 |3M 7/28/2010 82| 0.22 0.987000| 3.8500 3:03:52 PM| 3.8500 4.2365 4.1597 41701
TBILL 08.04.10* |PIBLO310E040 [3M 8/4/2010 89| 0.24 21.258000( 3.9500 10:39:35 AM| 3.9422 4.2500 4.2000 4.2140
TBILL 08.11.10 |PIBL1209H166 |3M 8/11/2010 96| 0.26] 134.210000( 4.3500 3:00:30 PM| 4.2216 4.2606 4.2077 4.2206
TBILL 08.25.10 |PIBL1209H175 [4M 8/25/2010f 110| 0.30[ 798.284600| 4.2000 3:17:43 PM| 4.1805 4.2817 4.2231 4.2339
TBILL 09.08.10 |PIBL1209I183 |4M 9/8/2010| 124| 0.34 61.104000{ 4.3000 3:23:46 PM| 4.2937 4.3028 4.2385 4.2471
TBILL 09.22.10 |PIBL0610C018 [5M 9/22/2010f 138| 0.38 0.654000] 3.9500 2:20:05 PM| 3.9500 4.3239 4.2538 4.2603
TBILL 09.29.10 |PIBL1209I1209 |5M 9/29/2010f 145 0.40 40.818000 4.0200 2:59:39 PM| 4.0298 4.3345 4.2615 4.2669
TBILL 10.06.10 |PIBL0610D026 [5M 10/6/2010] 152| 0.42 0.110000] 4.2500 10:53:21 AM| 4.2500 4.3451 4.2692 4.2735
TBILL 10.13.10 |PIBL1209J217 |5M 10/13/2010] 159| 0.44 0.208000| 4.0200 10:56:01 AM| 4.0200 4.3556 4.2769 4.2802
TBILL 10.20.10 |PIBL0610D035 [5M 10/20/2010| 166| 0.45 1.600000| 3.9750 9:17:27 AM| 3.9750 4.3662 4.2846 4.2868
TBILL 10.27.10 |PIBL1209J226 |6M 10/27/2010] 173| 0.47 4.3767 4.2923 4.2934
TBILL 11.03.10* |PIBLO610E043 [6M 11/3/2010] 180 0.49 2.468000] 4.0551 2:11:24 PM| 4.0335 4.3873 4.3000 4.3000
TBILL 11.10.10 |PIBL1209K233 |6M 11/10/2010] 187| 0.51 10.660000| 4.1000 3:09:12 PM| 4.0997 4.3977 4.3104 4.3104
TBILL 11.24.10 |PIBL1209K242 [7M 11/24/2010] 201| 0.55 4.4185 4.3313 4.3313
TBILL 12.08.10 |PIBL1209L250 |7M 12/8/2010] 215| 0.59 4.4392 4.3521 4.3521
TBILL 01.12.11 |PIBL1210A018 [9M 1/12/2011] 250 0.68 4.4912 4.4042 4.4042
TBILL 01.26.11 |PIBL1210A027 |9M 1/26/2011| 264| 0.72 45119 4.4250 4.4250
TBILL 02.09.11 |PIBL1210B035 [9M 2/9/2011| 278 0.76 4.5327 4.4458 4.4458
TBILL 02.23.11 |PIBL1210B044 |10M 2/23/2011] 292| 0.80 2.762000| 4.2750 2:54:50 PM| 4.2950 4.5535 4.4667 4.4667
TBILL 03.09.11 |PIBL1210C052 [10M 3/9/2011] 306 0.84 1.035000| 4.4000 11:17:04 AM| 4.4000 4.5742 4.4875 4.4875
TBILL 03.23.11 |PIBL1210C061 [11M 3/23/2011] 320 0.88 4.5950 4.5083 4.5083
TBILL 04.06.11 |PIBL1210D079 [11M 4/6/2011| 334 0.92 5.620000] 4.3860 3:13:29 PM| 4.3695 4.6158 4.5292 4.5292
TBILL 04.20.11* |PIBL1210D088 |1Y 4/20/2011| 348| 0.95 2.373556| 4.4500 3:01:58 PM| 4.4435 4.6365 4.5500 4.5500




