Interpolated Bills

April 19, 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 1 4.0000 4.0000 4.0000
TBILL 04.28.10 |PIBL0609J166 [<1M 4/28/2010 8| 0.02 3.9822 3.9750 3.9711
TBILL 05.05.10 |PIBL1209E098 |<1M 5/5/2010 15[ 0.04 3.9643 3.9500 3.9422
TBILL 05.12.10 |PIBL0609K173 [<1M 5/12/2010 22| 0.06] 202.481000| 3.8000 2:29:26 PM| 3.7009 3.9465 3.9250 3.9132
TBILL 05.19.10 |PIBL1209E106 |1M 5/19/2010 29| 0.08 0.620000] 3.9500 11:52:29 AM| 3.9500 3.9286 3.9000 3.8843
TBILL 05.26.10* |PIBL0609K182 [1M 5/26/2010 36| 0.10] 520.045000| 3.8250 3:15:38 PM| 3.8553 3.9108 3.8750 3.8554
TBILL 06.02.10 |PIBL1209F113 |1M 6/2/2010 43| 0.12 3.9198 3.8806 3.8631
TBILL 06.09.10 |PIBL0609L190 [2M 6/9/2010 50| 0.14] 1170.000000| 3.8750 3:55:18 PM| 3.9143 3.9289 3.8861 3.8709
TBILL 06.23.10 |PIBL0310C015 |2M 6/23/2010 64| 0.18 3.9470 3.8972 3.8863
TBILL 06.30.10 |PIBL1209G130 [2M 6/30/2010 711 0.19 0.607000] 3.8000 3:26:02 PM| 3.8000 3.9561 3.9028 3.8941
TBILL 07.07.10 |PIBL0310D023 |2M 7/7/2010 78| 0.21 2.245073| 3.8430 3:53:37 PM| 3.8430 3.9651 3.9083 3.9018
TBILL 07.14.10 |PIBL1209G149 [3M 7/14/2010 85| 0.23 1.614000| 4.5000 12:08:59 PM| 3.7515 3.9742 3.9139 3.9095
TBILL 07.28.10* |PIBL1209G158 |3M 7/28/2010 99| 0.27 1.511000| 3.7500 3:04:09 PM{ 3.7500 3.9923 3.9250 3.9250
TBILL 08.11.10 |PIBL1209H166 [4M 8/11/2010f 113| 0.31 4.0112 3.9481 3.9481
TBILL 08.25.10 |PIBL1209H175 |4M 8/25/2010f 127| 0.35 2.000000] 3.9250 10:17:10 AM| 3.9250 4.0301 3.9712 3.9712
TBILL 09.08.10 |PIBL12091183 [5M 9/8/2010| 141| 0.39 4.0490 3.9942 3.9942
TBILL 09.22.10 |PIBL0610C018 |5M 9/22/2010f 155 0.42 6.241782| 4.0000 11:02:35 AM| 4.0000 4.0679 4.0173 4.0173
TBILL 09.29.10 |PIBL12091209 [5M 9/29/2010f 162| 0.44 4.0774 4.0288 4.0288
TBILL 10.06.10 |PIBL0610D026 |5M 10/6/2010] 169| 0.46 18.616510| 4.0100 3:23:24 PM| 4.0095 4.0868 4.0404 4.0404
TBILL 10.13.10 |PIBL1209J217 [6M 10/13/2010| 176| 0.48 4.0963 4.0519 4.0519
TBILL 10.27.10* |PIBL1209J226 |6M 10/27/2010] 190 0.52 41152 4.0750 4.0750
TBILL 11.10.10 |PIBL1209K233 [7M 11/10/2010] 204| 0.56 0.100000] 4.1000 3:38:52 PM| 4.1000 4.1468 4.1072 4.1050
TBILL 11.24.10 |PIBL1209K242 |7M 11/24/2010] 218| 0.60 1.019000| 4.0750 11:15:50 AM| 4.0750 41785 4.1393 4.1350
TBILL 12.08.10 |PIBL1209L250 [8M 12/8/2010] 232| 0.64 0.524000] 4.1000 11:14:20 AM| 4.1000 4.2102 41715 4.1650
TBILL 01.12.11 |PIBL1210A018 |9M 1/12/2011] 267| 0.73 4.2893 4.2520 4.2400
TBILL 01.26.11 |PIBL1210A027 [9M 1/26/2011| 281| 0.77 4.3210 4.2841 4.2700
TBILL 02.09.11 |PIBL1210B035 |10M 2/9/2011] 295| 0.81 4.3526 4.3163 4.3000
TBILL 02.23.11 |PIBL1210B044 [10M 2/23/2011] 309| 0.85 0.624000] 4.3000 11:46:23 AM| 4.3000 4.3843 4.3485 4.3300
TBILL 03.09.11 |PIBL1210C052 [11M 3/9/2011] 323| 0.88 4.4159 4.3807 4.3600
TBILL 03.23.11 |PIBL1210C061 [11M 3/23/2011] 337| 0.92 1.870000| 5.0000 12:10:23 PM| 4.5984 4.4476 4.4128 4.3900
TBILL 04.06.11* |PIBL1210D079 |1Y 4/6/2011] 351| 0.96 8.701000| 4.3250 3:05:55 PM| 4.3286 4.4792 4.4450 4.4200




