Interpolated Bills

April 26, 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 1 4.0000 4.0000 4.0000
TBILL 05.05.10 |PIBL1209E098 [<1M 5/5/2010 8| 0.02 3.9923 3.9730 3.9780
TBILL 05.12.10 |PIBL0O609K173 |<1M 5/12/2010 15[ 0.04 0.100000] 5.0000 2:16:07 PM{ 5.0000 3.9846 3.9460 3.9559
TBILL 05.19.10 |PIBL1209E106 |[<1M 5/19/2010 22| 0.06 0.670000] 3.7000 2:20:14 PM| 3.7000 3.9769 3.9190 3.9339
TBILL 05.26.10 |PIBL0O609K182 |1M 5/26/2010 29| 0.08 0.017020| 3.7500 10:29:53 AM| 3.7500 3.9692 3.8920 3.9118
TBILL 06.02.10* |PIBL1209F113 [1M 6/2/2010 36| 0.10 0.601000] 3.7000 2:29:02 PM| 3.7000 3.9615 3.8650 3.8898
TBILL 06.09.10 |PIBL0O609L190 |1M 6/9/2010 43| 0.12] 103.022000( 4.7500 12:13:57 PM| 3.8909 3.9639 3.8756 3.8973
TBILL 06.23.10 |PIBL0310C015 [2M 6/23/2010 57| 0.16 3.9688 3.8969 3.9124
TBILL 06.30.10 |PIBL1209G130 |2M 6/30/2010 64| 0.18 0.503000] 3.7500 2:47:58 PM| 3.7500 3.9712 3.9075 3.9199
TBILL 07.07.10 |PIBL0310D023 [2M 7/7/2010 711 0.19 3.9736 3.9181 3.9274
TBILL 07.14.10 |PIBL1209G149 |2M 7/14/2010 78| 0.21 3.9760 3.9287 3.9350
TBILL 07.21.10 |PIBL0310D032 [3M 7/21/2010 85| 0.23 9.682000| 3.8010 3:16:58 PM| 3.8008 3.9784 3.9394 3.9425
TBILL 07.28.10* |PIBL1209G158 |3M 7/28/2010 92| 0.25 2.620000] 3.8500 2:33:27 PM| 4.6899 3.9808 3.9500 3.9500
TBILL 08.11.10 |PIBL1209H166 [4M 8/11/2010f 106| 0.29 3.9988 3.9654 3.9650
TBILL 08.25.10 |PIBL1209H175 |4M 8/25/2010f 120 0.33 4.0169 3.9808 3.9800
TBILL 09.08.10 |PIBL12091183 [5M 9/8/2010| 134| 0.37 4.0349 3.9962 3.9950
TBILL 09.22.10 |PIBL0610C018 |5M 9/22/2010( 148 0.41 4.0530 4.0115 4.0100
TBILL 09.29.10 |PIBL12091209 [5M 9/29/2010f 155| 0.42 1.313900| 4.0000 12:00:56 PM| 3.9884 4.0620 4.0192 4.0175
TBILL 10.06.10 |PIBL0610D026 |5M 10/6/2010] 162| 0.44 0.881100| 4.0000 11:19:25 AM| 4.0000 4.0710 4.0269 4.0250
TBILL 10.13.10 |PIBL1209J217 [5M 10/13/2010] 169| 0.46 5.058300] 4.0000 3:15:14 PM| 3.9926 4.0800 4.0346 4.0325
TBILL 10.20.10 |PIBL0610D035 |6M 10/20/2010] 176| 0.48 1.207000| 4.0005 3:43:57 PM| 3.9709 4.0891 4.0423 4.0400
TBILL 10.27.10* |PIBL1209J226 [6M 10/27/2010] 183| 0.50 4.0981 4.0500 4.0475
TBILL 11.10.10 |PIBL1209K233 |7M 11/10/2010] 197| 0.54 1.020000| 4.1000 3:29:39 PM| 4.1000 4.1290 4.0780 4.0720
TBILL 11.24.10 |PIBL1209K242 [7M 11/24/2010] 211| 0.58 0.713000] 4.1250 3:52:33 PM| 4.1250 4.1599 4.1060 4.0965
TBILL 12.08.10 |PIBL1209L250 |8M 12/8/2010] 225| 0.62 6.433000| 4.0500 12:43:58 PM| 4.0500 4.1908 4.1340 41210
TBILL 01.12.11 |PIBL1210A018 [9M 1/12/2011|] 260 0.71 5.204700] 4.2000 10:35:33 AM| 4.2000 4.2680 4.2040 4.1822
TBILL 01.26.11 |PIBL1210A027 |9M 1/26/2011| 274| 0.75 0.512000] 4.1500 9:58:22 AM| 4.1500 4.2989 4.2320 4.2067
TBILL 02.09.11 |PIBL1210B035 [10M 2/9/2011| 288 0.79 4.3298 4.2600 4.2312
TBILL 02.23.11 |PIBL1210B044 |10M 2/23/2011] 302| 0.83 3.180000| 4.2750 3:29:23 PM| 4.2750 4.3607 4.2880 4.2557
TBILL 03.09.11 |PIBL1210C052 [11M 3/9/2011] 316| 0.87 4.3916 4.3160 4.2801
TBILL 03.23.11 |PIBL1210C061 [11M 3/23/2011] 330 0.90 10.765000] 4.3000 3:14:26 PM| 4.3035 4.4224 4.3440 4.3046
TBILL 04.06.11 |PIBL1210D079 [1Y 4/6/2011| 344 0.94] 272.609000| 4.3500 2:46:46 PM| 4.3534 4.4533 4.3720 4.3291
TBILL 04.20.11* |PIBL1210D088 |1Y 4/20/2011] 358| 0.98 5.375000] 4.3700 3:28:38 PM| 4.3664 4.4842 4.4000 4.3536




