Interpolated Bills

April 21, 2010
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) [Last Yield| Traded Time | W. Ave PDSI-F | PDSI-R1 | PDSI-R2
TBILL 04.28.10 |PIBL0609J166 |<1M 4/28/2010 6/ 0.02 3.9892 3.9697 3.9515
TBILL 05.05.10 |PIBL1209E098 [<1M 5/5/2010 13| 0.04 3.9740 3.9273 3.8836
TBILL 05.12.10 |PIBL0O609K173 |<1M 5/12/2010 201 0.05 3.003600] 3.8000 9:49:00 AM{ 3.8000 3.9588 3.8848 3.8158
TBILL 05.19.10 |PIBL1209E106 [1M 5/19/2010 27| 0.07 0.741131] 4.2000 3:57:52 PM| 3.9106 3.9436 3.8424 3.7479
TBILL 05.26.10* |PIBL0O609K182 |1M 5/26/2010 34| 0.09 28.182627( 4.2000 3:58:03 PM| 3.8541 3.9285 3.8000 3.6800
TBILL 06.02.10 |PIBL1209F113 [1M 6/2/2010 41| 0.11 3.9345 3.7936 3.6902
TBILL 06.09.10 |PIBL0O609L190 |2M 6/9/2010 48| 0.13 25.796000 3.8750 3:22:37 PM| 3.8563 3.9406 3.7873 3.7005
TBILL 06.23.10 |PIBL0310C015 [2M 6/23/2010 62| 0.17 3.9527 3.7745 3.7210
TBILL 06.30.10 |PIBL1209G130 |2M 6/30/2010 69| 0.19 2.513000] 3.7500 11:52:18 AM| 3.7500 3.9588 3.7681 3.7312
TBILL 07.07.10 |PIBL0310D023 [2M 7/7/2010 76| 0.21 7.245882| 3.8000 2:57:26 PM| 3.8009 3.9648 3.7618 3.7414
TBILL 07.14.10 |PIBL1209G149 |3M 7/14/2010 83| 0.23 11.000000| 3.8250 2:56:43 PM| 3.8250 3.9709 3.7554 3.7517
TBILL 07.21.10* |PIBL0310D032 [3M 7/21/2010 90| 0.25] 104.541000| 3.7505 3:15:49 PM| 3.7542 3.9769 3.7490 3.7619
TBILL 07.28.10 |PIBL1209G158 |3M 7/28/2010 97| 0.27 1.274750| 3.8500 2:51:03 PM| 3.8500 3.9865 3.7733 3.7852
TBILL 08.11.10 |PIBL1209H166 [4M 8/11/2010f 111 0.30 4.0056 3.8219 3.8319
TBILL 08.25.10 |PIBL1209H175 |4M 8/25/2010f 125 0.34 15.865710] 3.9500 3:13:39 PM| 4.0507 4.0247 3.8705 3.8785
TBILL 09.08.10 |PIBL12091183 [5M 9/8/2010| 139| 0.38 4.419879| 3.9000 2:35:46 PM| 3.9000 4.0438 3.9192 3.9251
TBILL 09.22.10 |PIBL0610C018 |5M 9/22/2010f 153 0.42 1.441000| 4.0000 11:08:11 AM| 4.0000 4.0629 3.9678 3.9717
TBILL 09.29.10 |PIBL12091209 [5M 9/29/2010f 160| 0.44 1.527000| 4.0000 2:11:44 PM| 3.9332 4.0725 3.9921 3.9951
TBILL 10.06.10 |PIBL0610D026 |5M 10/6/2010] 167| 0.46 4.312264| 3.9000 3:24:36 PM| 3.9796 4.0820 4.0164 4.0184
TBILL 10.13.10 |PIBL1209J217 [6M 10/13/2010| 174| 0.48 5.041000] 3.9500 3:20:20 PM| 4.0745 4.0916 4.0407 4.0417
TBILL 10.20.10* |PIBL0610D035 |6M 10/20/2010] 181| 0.50 40.553197( 3.9900 3:49:43 PM| 3.9822 41012 4.0650 4.0650
TBILL 10.27.10 |PIBL1209J226 [6M 10/27/2010| 188| 0.52 41152 4.0787 4.0748
TBILL 11.10.10 |PIBL1209K233 |7M 11/10/2010] 202| 0.55 0.418000| 4.0000 2:49:57 PM| 4.0000 41433 4.1060 4.0943
TBILL 11.24.10 |PIBL1209K242 [7M 11/24/2010] 216| 0.59 0.741000] 4.0150 10:17:45 AM| 4.0150 41714 4.1333 4.1138
TBILL 12.08.10 |PIBL1209L250 |8M 12/8/2010] 230| 0.63 0.631000| 4.1000 3:29:43 PM| 4.1000 4.1995 4.1606 4.1334
TBILL 01.12.11 |PIBL1210A018 [9M 1/12/2011|] 265 0.73 22.594100( 4.2000 3:15:51 PM| 4.2000 4.2698 4.2288 4.1822
TBILL 01.26.11 |PIBL1210A027 |9M 1/26/2011] 279| 0.76 1.390300| 4.1500 10:02:51 AM| 4.1500 4.2979 4.2562 4.2017
TBILL 02.09.11 |PIBL1210B035 [10M 2/9/2011] 293| 0.80 4.3260 4.2835 4.2212
TBILL 02.23.11 |PIBL1210B044 |10M 2/23/2011] 307| 0.84 4.3541 4.3108 4.2408
TBILL 03.09.11 |PIBL1210C052 [11M 3/9/2011] 321 0.88 1.500000| 4.3250 3:21:41 PM| 4.3250 4.3822 4.3381 4.2603
TBILL 03.23.11 |PIBL1210C061 [11M 3/23/2011] 335 0.92 8.416000| 4.3505 3:14:52 PM| 4.3505 4.4103 4.3654 4.2798
TBILL 04.06.11 |PIBL1210D079 [1Y 4/6/2011| 349 0.96 38.811373| 4.3456 3:27:29 PM| 4.2828 4.4384 4.3927 4.2994
TBILL 04.20.11* |PIBL1210D088 |1Y 4/20/2011] 363| 0.99 22.918434| 4.3506 3:27:05 PM| 4.3800 4.4665 4.4200 4.3189




