Interpolated Bills

April 22, 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 5[ 0.01 3.9871 3.9691 3.9691
TBILL 05.05.10 |PIBL1209E098 [<1M 5/5/2010 12| 0.03 3.9644 3.9151 3.9151
TBILL 05.12.10 |PIBL0O609K173 |<1M 5/12/2010 19 0.05 3.9418 3.8611 3.8611
TBILL 05.19.10 |PIBL1209E106 [1M 5/19/2010 26| 0.07 3.9192 3.8071 3.8071
TBILL 05.26.10* |PIBL0O609K182 |1M 5/26/2010 33| 0.09] 201.954000f 3.8200 3:40:18 PM| 3.7532 3.8965 3.7531 3.7532
TBILL 06.02.10 |PIBL1209F113 [1M 6/2/2010 40| 0.11 3.9072 3.7746 3.7746
TBILL 06.09.10 |PIBL0O609L190 |2M 6/9/2010 471 0.13 30.401000f 3.8650 3:46:53 PM| 3.8749 3.9179 3.7961 3.7961
TBILL 06.23.10 |PIBL0310C015 [2M 6/23/2010 61| 0.17 6.799904| 3.7500 2:09:04 PM| 3.7500 3.9392 3.8390 3.8391
TBILL 06.30.10 |PIBL1209G130 |2M 6/30/2010 68| 0.19 3.9499 3.8605 3.8606
TBILL 07.07.10 |PIBL0310D023 [2M 7/7/2010 75| 0.21 3.9606 3.8820 3.8820
TBILL 07.14.10 |PIBL1209G149 |3M 7/14/2010 82| 0.22 0.400000] 3.8000 11:25:25 AM| 3.8000 3.9712 3.9035 3.9035
TBILL 07.21.10* |PIBL0310D032 [3M 7/21/2010 89| 0.24 4.832000] 3.7500 3:53:47 PM| 3.7501 3.9819 3.9250 3.9250
TBILL 07.28.10 |PIBL1209G158 |3M 7/28/2010 96| 0.26 29.008000 4.1250 12:01:45 PM| 4.1185 3.9910 3.9357 3.9340
TBILL 08.11.10 |PIBL1209H166 [4M 8/11/2010f 110| 0.30 4.0092 3.9572 3.9521
TBILL 08.25.10 |PIBL1209H175 |4M 8/25/2010f 124 0.34 16.921130] 3.9500 2:03:06 PM| 3.5786 4.0273 3.9786 3.9701
TBILL 09.08.10 |PIBL12091183 [5M 9/8/2010| 138| 0.38 1.500000| 3.8750 10:21:39 AM| 3.8750 4.0455 4.0001 3.9881
TBILL 09.22.10 |PIBL0610C018 |5M 9/22/2010f 152 0.42 4.0637 4.0215 4.0062
TBILL 09.29.10 |PIBL12091209 [5M 9/29/2010f 159| 0.44[ 100.000000| 4.0750 9:22:18 AM| 4.0750 4.0728 4.0322 4.0152
TBILL 10.06.10 |PIBL0610D026 |5M 10/6/2010] 166| 0.45 1.306000| 3.9000 11:22:03 AM| 3.9612 4.0818 4.0430 4.0242
TBILL 10.13.10 |PIBL1209J217 [6M 10/13/2010| 173| 0.47| 107.564908| 4.0275 9:24:33 AM| 4.0717 4.0909 4.0537 4.0333
TBILL 10.20.10* |PIBL0610D035 |6M 10/20/2010] 180 0.49 68.345000{ 4.0000 3:32:50 PM| 3.9960 4.1000 4.0644 4.0423
TBILL 10.27.10 |PIBL1209J226 [6M 10/27/2010] 187| 0.51 4.1146 4.0790 4.0578
TBILL 11.10.10 |PIBL1209K233 |7M 11/10/2010] 201| 0.55 0.858690| 4.0000 11:45:28 AM| 4.0000 41437 4.1083 4.0887
TBILL 11.24.10 |PIBL1209K242 [7M 11/24/2010] 215| 0.59 41728 4.1376 41197
TBILL 12.08.10 |PIBL1209L250 |8M 12/8/2010] 229| 0.63 15.246000| 4.0750 3:39:16 PM| 4.3450 4.2019 4.1669 4.1507
TBILL 01.12.11 |PIBL1210A018 [9M 1/12/2011| 264| 0.72 2.725700] 4.2000 11:38:01 AM| 4.2000 4.2747 4.2401 4.2281
TBILL 01.26.11 |PIBL1210A027 |9M 1/26/2011| 278| 0.76 0.563000] 4.1000 3:27:26 PM| 4.1000 4.3038 4.2693 4.2591
TBILL 02.09.11 |PIBL1210B035 [10M 2/9/2011] 292 0.80 4.3329 4.2986 4.2901
TBILL 02.23.11 |PIBL1210B044 |10M 2/23/2011] 306 0.84 4.3620 4.3279 4.3211
TBILL 03.09.11 |PIBL1210C052 [11M 3/9/2011] 320 0.88 4.3911 4.3572 4.3521
TBILL 03.23.11 |PIBL1210C061 [11M 3/23/2011| 334| 0.92 0.180000] 4.9000 3:48:19 PM| 4.9000 4.4202 4.3864 4.3830
TBILL 04.06.11 |PIBL1210D079 [1Y 4/6/2011| 348 0.95 10.961000| 4.3550 3:54:44 PM| 4.3502 4.4493 4.4157 4.4140
TBILL 04.20.11* |PIBL1210D088 |1Y 4/20/2011] 362| 0.99 9.514841| 4.3600 3:49:05 PM| 4.3629 4.4785 4.4450 4.4450




