Interpolated Bills

May 17, 2011
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield| Traded Time | W. Ave PDSI-F PDSI-R1 | PDSI-R2
TBILL 05.25.11 [PIBL0311B041 |<1M 5/25/2011 7| 0.02 4.1080 4.0809 4.0985
TBILL 06.01.11 [PIBLO610L090 |<1M 6/1/2011 14| 0.04 3.6506 3.5919 3.6301
TBILL 06.08.11 [PIBL0311C059 |<1M 6/8/2011 21| 0.06 3.1932 3.1029 3.1618
TBILL 06.15.11 [PIBL1210F120 |1M 6/15/2011 28| 0.08 2.7358 2.6140 2.6934
TBILL 06.22.11* [PIBL0311C068 |1M 6/22/2011 35| 0.10 2.2785 2.1250 2.2250
TBILL 06.29.11 [PIBL1210F139 |1M 6/29/2011 42| 0.12 2.2792 2.1250 2.2219
TBILL 07.06.11 [PIBL0311D076 |2M 7/6/2011 49| 0.13 2.2799 2.1250 2.2187
TBILL 07.13.11 [PIBL1210G147 |2M 7/13/2011 56( 0.15 2.2806 2.1250 2.2156
TBILL 07.20.11 [PIBL0311D085 |2M 7/20/2011 63| 0.17| 330.000000( 2.2000 8:53:18 AM| 2.2000 2.2813 2.1250 2.2125
TBILL 07.27.11 [PIBL1210G156 |2M 7/27/2011 70( 0.19 0.247000| 2.3750 10:43:26 AM| 2.3750 2.2821 2.1250 2.2094
TBILL 08.03.11 |[PIBL0O311E093 |2M 8/3/2011 77| 0.21 2.2828 2.1250 2.2063
TBILL 08.10.11 [PIBL1210H164 |3M 8/10/2011 84 0.23 0.646000| 1.5000 3:45:44 PM| 1.5000 2.2835 2.1250 2.2031
TBILL 08.17.11* [PIBLO311E100 |3M 8/17/2011 91| 0.25 10.000000| 1.8750 2:36:49 PM| 1.8750 2.2842 2.1250 2.2000
TBILL 08.24.11 [PIBL1210H173 |3M 8/24/2011 98 0.27 2.3048 2.1442 2.2192
TBILL 09.07.11 [PIBL1210I1181 |4M 9/7/2011| 112| 0.31| 943.247000| 1.3250 12:10:33 PM| 1.3253 2.3458 2.1827 2.2577
TBILL 09.21.11 [PIBL1210I190 |4M 9/21/2011| 126| 0.35| 450.000000| 1.5750 12:10:30 PM| 1.5750 2.3869 2.2212 2.2962
TBILL 10.05.11 [PIBL1210J206 |5M 10/5/2011| 140 0.38 0.385000| 2.6250 10:46:32 AM| 2.6250 2.4280 2.2596 2.3346
TBILL 10.19.11 [PIBL1210J215 |5M 10/19/2011| 154 0.42 1.298000| 2.7500 10:47:00 AM| 2.7500 2.4690 2.2981 2.3731
TBILL 11.02.11 [PIBL1210K222 |5M 11/2/2011| 168| 0.46 2.351450| 2.9000 10:49:22 AM| 2.7336 2.5101 2.3365 2.4115
TBILL 11.16.11* [PIBL1210K231 |6M 11/16/2011| 182 0.50 2.5512 2.3750 2.4500
TBILL 11.29.11 [PIBL1210L249 |7M 11/29/2011| 195| 0.53 2.5880 2.4118 2.4424
TBILL 01.11.12 [PIBL1211A016 |8M 1/11/2012| 238| 0.65 2.7099 2.5333 2.4173
TBILL 02.08.12 [PIBL1211B033 |9M 2/8/2012| 266| 0.73 2.7893 2.6125 2.4010
TBILL 02.22.12 [PIBL1211B042 |9M 2/22/2012| 280 0.77 2.8290 2.6521 2.3928
TBILL 03.07.12 [PIBL1211C050 |10M 3/7/2012| 294| 0.81 6.001000| 2.3000 3:54:14 PM| 2.3000 2.8687 2.6917 2.3846
TBILL 03.21.12 [PIBL1211C069 [10M 3/21/2012| 308 0.84 2.9084 2.7312 2.3765
TBILL 04.04.12 [PIBL1211D077 |11M 4/4/2012| 322| 0.88 0.025000| 2.0000 3:27:59 PM| 2.0000 2.9481 2.7708 2.3683
TBILL 04.18.12 [PIBL1211D086 [11M 4/18/2012| 336 0.92 2.741568| 2.2000 12:11:31 PM| 2.2000 2.9878 2.8104 2.3601
TBILL 05.02.12* [PIBL1211E094 |1Y 5/2/2012] 350/ 0.96 98.438024| 2.4035 4:00:23 PM| 2.3520 3.0275 2.8500 2.3520




