Interpolated Bills

May 25, 2011
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield| Traded Time | W. Ave PDSI-F PDSI-R1 | PDSI-R2
TBILL 06.01.11 [PIBLO610L090 |<1M 6/1/2011 6| 0.02 4.1809 4.1591 4.1591
TBILL 06.08.11 [PIBL0311C059 |<1M 6/8/2011 13| 0.04 3.7343 3.6818 3.6818
TBILL 06.15.11 [PIBL1210F120 |<1M 6/15/2011 20| 0.05 3.2876 3.2045 3.2045
TBILL 06.22.11 [PIBL0311C068 |1M 6/22/2011 27| 0.07 2.8409 2.7273 2.7273
TBILL 06.29.11* [PIBL1210F139 |1M 6/29/2011 34| 0.09 2.3942 2.2500 2.2500
TBILL 07.06.11 [PIBL0311D076 |1M 7/6/2011 41 0.11 2.3656 2.2156 2.2156
TBILL 07.13.11 [PIBL1210G147 |2M 7/13/2011 48| 0.13 2.3370 2.1813 2.1813
TBILL 07.20.11 [PIBL0311D085 |2M 7/20/2011 55 0.15| 124.762000| 1.9500 3:49:58 PM| 1.9377 2.3084 2.1469 2.1469
TBILL 07.27.11 [PIBL1210G156 |2M 7/27/2011 62| 0.17 2.2798 2.1125 2.1125
TBILL 08.03.11 [PIBLO311E093 |2M 8/3/2011 69 0.19 2.2512 2.0781 2.0781
TBILL 08.10.11 [PIBL1210H164 |2M 8/10/2011 76| 0.21 2.2226 2.0438 2.0438
TBILL 08.17.11 [PIBLO311E100 |3M 8/17/2011 83 0.23 2.1940 2.0094 2.0094
TBILL 08.24.11* [PIBL1210H173 |3M 8/24/2011 90| 0.25 9.340000| 1.2500 2:51:08 PM| 1.3045 2.1654 1.9750 1.9750
TBILL 09.07.11 [PIBL1210I181 |4M 9/7/2011| 104 0.28 2.2275 2.0428 2.0399
TBILL 09.21.11 [PIBL12101190 |4M 9/21/2011| 118| 0.32 0.216000| 2.1000 3:43:51 PM| 2.1000 2.2896 2.1107 2.1049
TBILL 10.05.11 [PIBL1210J206 |5M 10/5/2011| 132| 0.36 2.3517 2.1785 2.1698
TBILL 10.19.11 [PIBL1210J215 |5M 10/19/2011| 146| 0.40 3.200000| 2.0500 2:11:44 PM| 2.0500 2.4139 2.2463 2.2348
TBILL 11.02.11 [PIBL1210K222 |5M 11/2/2011| 160| 0.44 50.359000( 2.0500 9:09:04 AM| 2.0500 2.4760 2.3142 2.2997
TBILL 11.16.11 |[PIBL1210K231 |6M 11/16/2011| 174| 0.48 2.5381 2.3820 2.3647
TBILL 11.29.11* [PIBL1210L249 |6M 11/29/2011| 187 0.51 2.5958 2.4450 2.4250
TBILL 01.11.12 [PIBL1211A016 |8M 1/11/2012| 230 0.63 2.6668 2.5088 2.4874
TBILL 02.08.12 [PIBL1211B033 |9M 2/8/2012| 258 0.71 2.7131 2.5504 2.5281
TBILL 02.22.12 [PIBL1211B042 |9M 2/22/2012| 272| 0.75 2.7362 2.5711 2.5484
TBILL 03.07.12 [PIBL1211C050 [10M 3/7/2012| 286 0.78 2.7594 2.5919 2.5687
TBILL 03.21.12 [PIBL1211C069 |10M 3/21/2012| 300| 0.82 2.7825 2.6127 2.5890
TBILL 04.04.12 [PIBL1211D077 [11M 4/4/2012] 314 0.86 0.426000| 2.1000 2:32:38 PM| 2.1000 2.8057 2.6335 2.6094
TBILL 04.18.12 [PIBL1211D086 |11M 4/18/2012| 328| 0.90 2.8288 2.6542 2.6297
TBILL 05.02.12* [PIBL1211E094 |[1Y 5/2/2012| 342 0.94 41.477000| 2.5000 11:18:15 AM| 2.3794 2.8519 2.6750 2.6500




