Interpolated Bills

May 10, 2011
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield| Traded Time | W. Ave PDSI-F | PDSI-R1 | PDSI-R2
TBILL 05.18.11 |PIBL1210E103 |<1M 5/18/2011 7| 0.02 4.0127 3.9882 3.9831
TBILL 05.25.11 |PIBL0311B041 [<1M 5/25/2011 14| 0.04 3.4441 3.3912 3.3800
TBILL 06.01.11 |PIBL0O610L090 |<1M 6/1/2011 21| 0.06 2.8756 2.7941 2.7769
TBILL 06.08.11 |PIBL0311C059 [1M 6/8/2011 28| 0.08] 577.000000( 1.5500 3:56:13 PM[ 1.5961 2.3070 2.1971 2.1738
TBILL 06.15.11* |PIBL1210F120 |1M 6/15/2011 35 0.10 27.179100| 0.5000 10:11:24 AM| 1.0324 1.7385 1.6000 1.5707
TBILL 06.22.11 |PIBL0311C068 [1M 6/22/2011 42| 0.12 1.7380 1.5636 1.5380
TBILL 06.29.11 |PIBL1210F139 |2M 6/29/2011 49 0.13] 100.792800| 1.5000 3:52:26 PM| 1.2768 1.7375 1.5273 1.5054
TBILL 07.06.11 |PIBL0311D076 [2M 7/6/2011 56| 0.15 1.7370 1.4909 1.4727
TBILL 07.13.11 |PIBL1210G147 |2M 7/13/2011 63| 0.17 19.352200| 1.2750 8:47:02 AM| 1.2750 1.7365 1.4546 1.4400
TBILL 07.20.11 |PIBL0311D085 [2M 7/20/2011 70| 0.19 1.7361 1.4182 1.4073
TBILL 07.27.11 |PIBL1210G156 |2M 7/27/2011 77| 0.21 14.055000| 0.6750 4:10:46 PM| 0.6750 1.7356 1.3819 1.3746
TBILL 08.03.11 |PIBLO311E093 [3M 8/3/2011 84| 0.23 1.7351 1.3455 1.3419
TBILL 08.10.11* |PIBL1210H164 |3M 8/10/2011 91| 0.25 51.339200( 2.1500 10:11:50 AM| 1.3092 1.7346 1.3092 1.3092
TBILL 08.24.11 |PIBL1210H173 [4M 8/24/2011| 105] 0.29 1.7418 1.3543 1.3543
TBILL 09.07.11 |PIBL1210I1181 |4M 9/7/2011] 119]| 0.33 1.7489 1.3994 1.3994
TBILL 09.21.11 |PIBL12101190 [5M 9/21/2011] 133] 0.36] 950.000000| 1.6000 10:52:29 AM|[ 1.2206 1.7560 1.4445 1.4445
TBILL 10.05.11 |PIBL1210J206 |5M 10/5/2011] 147| 0.40 0.416000| 2.1500 10:12:55 AM| 2.1500 1.7632 1.4897 1.4897
TBILL 10.19.11 |PIBL1210J215 [5M 10/19/2011| 161 0.44 1.7703 1.5348 1.5348
TBILL 11.02.11 |PIBL1210K222 |6M 11/2/2011] 175| 0.48 1.7775 1.5799 1.5799
TBILL 11.16.11* |PIBL1210K231 [6M 11/16/2011| 189| 0.52 1.7846 1.6250 1.6250
TBILL 11.29.11 |PIBL1210L249 |7M 11/29/2011| 202| 0.55 1.8517 1.6772 1.6755
TBILL 01.11.12 |PIBL1211A016 [8M 1/11/2012| 245| 0.67 2.0737 1.8500 1.8425
TBILL 02.08.12 |PIBL1211B033 |9M 2/8/2012] 273| 0.75 2.2183 1.9624 1.9513
TBILL 02.22.12 |PIBL1211B042 [10M 2/22/2012| 287| 0.79 2.2905 2.0187 2.0057
TBILL 03.07.12 |PIBL1211C050 |10M 3/7/2012] 301| 0.82 2.3628 2.0749 2.0601
TBILL 03.21.12 |PIBL1211C069 [11M 3/21/2012| 315] 0.86 2.4351 2.1312 2.1144
TBILL 04.04.12 |PIBL1211D077 |11M 4/4/2012] 329| 0.90 2.5074 2.1874 2.1688
TBILL 04.18.12 |PIBL1211D086 [11M 4/18/2012| 343]| 0.94 1.500000( 2.0000 3:53:32 PM| 2.0000 2.5796 2.2437 2.2232
TBILL 05.02.12* |PIBL1211E094 |1Y 5/2/2012] 357| 0.98 91.358548( 2.2505 3:33:48 PM| 2.2776 2.6519 2.2999 2.2776




