Interpolated Bills

April 13, 2010
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) [Last Yield| Traded Time | W. Ave PDSI-F | PDSI-R1 | PDSI-R2
TBILL 04.21.10 |PIBL1209D080 |<1M 4/21/2010 7| 0.02 0.445584| 3.5000 11:16:55 AM| 3.5000 3.9682 3.9668 3.9619
TBILL 04.28.10 |PIBL0609J166 [<1M 4/28/2010 14| 0.04 47.745000{ 3.5000 11:52:09 AM| 3.5838 3.9312 3.9282 3.9175
TBILL 05.05.10 |PIBL1209E098 |<1M 5/5/2010 21| 0.06 3.8941 3.8895 3.8731
TBILL 05.12.10 |PIBL0609K173 [1M 5/12/2010 28| 0.08 48.640443| 3.7750 3:58:25 PM| 3.8802 3.8571 3.8508 3.8287
TBILL 05.19.10* |PIBL1209E106 |1M 5/19/2010 35| 0.10 1.500000] 3.7000 10:03:08 AM| 3.7000 3.8200 3.8121 3.7843
TBILL 05.26.10 |PIBL0609K182 [1M 5/26/2010 42| 0.12 44.292382( 3.6000 3:53:41 PM| 3.6819 3.8434 3.8187 3.7869
TBILL 06.02.10 |PIBL1209F113 |2M 6/2/2010 49| 0.13 3.8667 3.8253 3.7896
TBILL 06.09.10 |PIBL0609L190 [2M 6/9/2010 56| 0.15] 110.982050| 3.7500 2:42:34 PM| 3.6518 3.8901 3.8319 3.7922
TBILL 06.23.10 |PIBL0310C015 |2M 6/23/2010 701 0.19 22.502376| 3.6500 3:54:39 PM| 3.6889 3.9368 3.8452 3.7975
TBILL 06.30.10 |PIBL1209G130 [2M 6/30/2010 77| 0.21 3.9602 3.8518 3.8001
TBILL 07.07.10 |PIBL0310D023 |3M 7/7/2010 84| 0.23] 110.113400 3.8500 3:41:26 PM| 3.8421 3.9836 3.8584 3.8027
TBILL 07.14.10* |PIBL1209G149 [3M 7/14/2010 91| 0.25 50.695000{ 3.8000 2:02:47 PM| 3.7255 4.0069 3.8650 3.8054
TBILL 07.28.10 |PIBL1209G158 |4M 7/28/2010f 105 0.29| 178.468514| 3.7504 3:24:52 PM| 3.7983 4.0292 3.8864 3.8326
TBILL 08.11.10 |PIBL1209H166 [4M 8/11/2010f 119 0.33 65.226000( 3.8750 3:33:22 PM| 3.8805 4.0515 3.9078 3.8599
TBILL 08.25.10 |PIBL1209H175 |5M 8/25/2010f 133| 0.36 52.292687| 3.9761 3:47:31 PM| 3.9555 4.0738 3.9292 3.8872
TBILL 09.08.10 |PIBL12091183 [5M 9/8/2010| 147| 0.40 20.922683( 4.0107 3:53:21 PM| 3.9828 4.0962 3.9506 3.9145
TBILL 09.22.10 |PIBL0610C018 |5M 9/22/2010f 161 0.44| 175.203400| 4.0016 3:24:53 PM| 4.0126 41185 3.9720 3.9418
TBILL 09.29.10 |PIBL12091209 [5M 9/29/2010f 168| 0.46 4.1296 3.9827 3.9554
TBILL 10.06.10 |PIBL0610D026 |6M 10/6/2010] 175| 0.48| 228.568092| 4.0071 3:58:29 PM| 3.9827 4.1408 3.9934 3.9691
TBILL 10.13.10* |PIBL1209J217 [6M 10/13/2010] 182| 0.50 0.500000] 4.0000 2:07:57 PM| 4.0000 4.1519 4.0041 3.9827
TBILL 10.27.10 |PIBL1209J226 |7M 10/27/2010] 196| 0.54 2.052000] 4.0750 2:52:00 PM| 4.0750 41795 4.0398 4.0201
TBILL 11.10.10 |PIBL1209K233 [7M 11/10/2010] 210| 0.58 21.222000( 4.0750 12:04:48 PM| 4.0736 4.2070 4.0755 4.0575
TBILL 11.24.10 |PIBL1209K242 |8M 11/24/2010] 224| 0.61 4.2345 41111 4.0948
TBILL 12.08.10 |PIBL1209L250 [8M 12/8/2010] 238| 0.65 12.024000| 4.1000 3:11:59 PM| 4.1000 4.2621 4.1468 4.1322
TBILL 01.12.11 |PIBL1210A018 |9M 1/12/2011] 273| 0.75 4.114809| 4.2000 2:47:48 PM| 4.1256 4.3309 4.2360 4.2257
TBILL 01.26.11 |PIBL1210A027 [10M 1/26/2011| 287 0.79 2.053000] 4.2500 11:31:38 AM| 4.2500 4.3585 4.2716 4.2631
TBILL 02.09.11 |PIBL1210B035 |10M 2/9/2011] 301| 0.82 4.3860 4.3073 4.3005
TBILL 02.23.11 |PIBL1210B044 [11M 2/23/2011] 315| 0.86 4.4135 4.3430 4.3378
TBILL 03.09.11 |PIBL1210C052 [11M 3/9/2011] 329| 0.90 4.4411 4.3787 4.3752
TBILL 03.23.11 |PIBL1210C061 [11M 3/23/2011] 343| 0.94] 323.535000( 4.3650 3:45:55 PM| 4.3743 4.4686 4.4143 4.4126
TBILL 04.06.11* |PIBL1210D079 |1Y 4/6/2011|] 357| 0.98 2.088400| 4.3261 3:09:40 PM| 4.3261 4.4962 4.4500 4.4500




