Interpolated Bills

May 30, 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 1 4.5000 4.5000 4.5000
TBILL 06.08.11 [PIBL0O311C059 |<1M 6/8/2011 8| 0.02 41015 4.0750 4.0900
TBILL 06.15.11 [PIBL1210F120 |<1M 6/15/2011 15| 0.04 29.014000| 2.5000 4:12:34 PM| 2.5000 3.7031 3.6500 3.6800
TBILL 06.22.11 [PIBL0311C068 |<1M 6/22/2011 22| 0.06 3.3046 3.2250 3.2700
TBILL 06.29.11 [PIBL1210F139 |1M 6/29/2011 29| 0.08 2.9062 2.8000 2.8600
TBILL 07.06.11* [PIBL0311D076 |1M 7/6/2011 36| 0.10 2.5077 2.3750 2.4500
TBILL 07.13.11 [PIBL1210G147 |1M 7/13/2011 43| 0.12 2.4842 2.3472 2.4361
TBILL 07.20.11 [PIBL0311D085 |2M 7/20/2011 50( 0.14 2.4607 2.3194 2.4222
TBILL 07.27.11 [PIBL1210G156 |2M 7/27/2011 57| 0.16 2.4372 2.2917 2.4083
TBILL 08.03.11 [PIBLO311E093 |2M 8/3/2011 64 0.18 2.4137 2.2639 2.3944
TBILL 08.10.11 [PIBL1210H164 |2M 8/10/2011 71| 0.19 2.3902 2.2361 2.3806
TBILL 08.17.11 [PIBLO311E100 |2M 8/17/2011 78 0.21 2.3667 2.2083 2.3667
TBILL 08.24.11 [PIBL1210H173 |3M 8/24/2011 85| 0.23 2.3432 2.1806 2.3528
TBILL 09.07.11* [PIBL1210I181 |3M 9/7/2011 99 0.27 0.474800| 2.5000 12:11:54 PM| 2.5000 2.2962 2.1250 2.3250
TBILL 09.21.11 [PIBL12101190 |4M 9/21/2011] 113| 0.31 2.3438 21714 2.3714
TBILL 10.05.11 [PIBL1210J206 |4M 10/5/2011| 127| 0.35 2.3915 2.2178 2.4178
TBILL 10.19.11 [PIBL1210J215 |5M 10/19/2011| 141| 0.39 2.4392 2.2642 2.4642
TBILL 11.02.11 [PIBL1210K222 |5M 11/2/2011| 155| 0.42 2.4869 2.3105 2.5105
TBILL 11.16.11 |[PIBL1210K231 |5M 11/16/2011| 169| 0.46 2.5346 2.3569 2.5569
TBILL 11.29.11* [PIBL1210L249 |6M 11/29/2011| 182 0.50 2.5788 2.4000 2.6000
TBILL 01.11.12 [PIBL1211A016 |8M 1/11/2012| 225| 0.62 2.6631 2.4832 2.6832
TBILL 02.08.12 [PIBL1211B033 |9M 2/8/2012| 253 0.69 2.7180 2.5374 2.7374
TBILL 02.22.12 [PIBL1211B042 |9M 2/22/2012| 267| 0.73 2.7455 2.5645 2.7645
TBILL 03.07.12 [PIBL1211C050 |9M 3/7/2012| 281 0.77 2.7729 2.5916 2.7916
TBILL 03.21.12 [PIBL1211C069 |10M 3/21/2012] 295| 0.81 2.8004 2.6187 2.8187
TBILL 04.04.12 [PIBL1211D077 [10M 4/4/2012] 309 0.85 3.000000| 2.3550 12:03:42 PM| 2.3550 2.8278 2.6458 2.8458
TBILL 04.18.12 [PIBL1211D086 |11M 4/18/2012| 323| 0.88 2.8552 2.6729 2.8729
TBILL 05.02.12* [PIBL1211E094 |[1Y 5/2/2012] 337| 0.92] 150.000000| 2.9000 3:05:02 PM| 2.9000 2.8827 2.7000 2.9000




