Interpolated Bills

April 28, 2010
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) [Last Yield| Traded Time | W. Ave PDSI-F | PDSI-R1 | PDSI-R2
TBILL 05.05.10 |PIBL1209E098 |<1M 5/5/2010 6/ 0.02 4.0044 3.9577 3.9767
TBILL 05.12.10 |PIBL0609K173 [<1M 5/12/2010 13| 0.04 5.000000] 3.6500 11:13:17 AM| 3.6780 4.0105 3.8984 3.9441
TBILL 05.19.10 |PIBL1209E106 |<1M 5/19/2010 201 0.05 25.000000{ 3.8000 3:14:39 PM| 3.7980 4.0166 3.8392 3.9114
TBILL 05.26.10 |PIBL0609K182 (1M 5/26/2010 27| 0.07 75.817105[( 3.7000 3:20:18 PM| 3.7955 4.0227 3.7800 3.8788
TBILL 06.02.10* |PIBL1209F113 |1M 6/2/2010 34| 0.09 4.276000| 3.7500 3:34:35 PM| 3.8085 4.0288 3.7207 3.8462
TBILL 06.09.10 |PIBL0609L190 [1M 6/9/2010 41| 0.11] 1463.326000| 3.8700 3:56:32 PM| 3.8489 4.0287 3.7387 3.8450
TBILL 06.23.10 |PIBL0310C015 |2M 6/23/2010 55| 0.15 6.849000| 3.7500 3:08:19 PM| 3.7674 4.0284 3.7747 3.8427
TBILL 06.30.10 |PIBL1209G130 [2M 6/30/2010 62| 0.17 0.619955| 3.7750 2:45:09 PM| 3.7708 4.0283 3.7927 3.8415
TBILL 07.07.10 |PIBL0310D023 |2M 7/7/2010 69| 0.19 27.456000( 3.7850 3:38:25 PM| 3.7727 4.0281 3.8107 3.8404
TBILL 07.14.10 |PIBL1209G149 [2M 7/14/2010 76| 0.21 4.0280 3.8287 3.8392
TBILL 07.21.10 |PIBL0310D032 |3M 7/21/2010 83| 0.23] 717.157055 3.8150 11:59:30 AM| 3.7619 4.0278 3.8467 3.8381
TBILL 07.28.10* |PIBL1209G158 [3M 7/28/2010 90| 0.25 4.0277 3.8647 3.8369
TBILL 08.11.10 |PIBL1209H166 |4M 8/11/2010f 104 0.28 14.057000] 3.9500 11:02:02 AM| 3.9561 4.0536 3.8817 3.8586
TBILL 08.25.10 |PIBL1209H175 [4M 8/25/2010f 118| 0.32 16.271951| 3.6000 11:52:44 AM| 3.7775 4.0795 3.8988 3.8804
TBILL 09.08.10 |PIBL1209I183 |5M 9/8/2010] 132| 0.36 73.395000 3.9500 2:36:46 PM| 3.9230 4.1054 3.9159 3.9021
TBILL 09.22.10 |PIBL0610C018 [5M 9/22/2010f 146| 0.40 0.933000] 3.9000 3:06:43 PM| 3.9000 41314 3.9329 3.9238
TBILL 09.29.10 |PIBL1209I1209 |5M 9/29/2010f 153 0.42 54.507000{ 4.0000 3:03:19 PM| 4.0000 41443 3.9414 3.9347
TBILL 10.06.10 |PIBL0610D026 [5M 10/6/2010|] 160| 0.44| 152.195882( 3.9000 3:55:10 PM| 3.8952 4.1573 3.9500 3.9456
TBILL 10.13.10 |PIBL1209J217 |5M 10/13/2010| 167| 0.46 2.000000] 4.0000 10:13:31 AM| 4.0000 4.1702 3.9585 3.9564
TBILL 10.20.10 |PIBL0610D035 [6M 10/20/2010| 174| 0.48] 699.669011| 3.9651 3:50:42 PM| 3.9782 4.1832 3.9670 3.9673
TBILL 10.27.10* |PIBL1209J226 |6M 10/27/2010] 181| 0.50 4.1962 3.9755 3.9782
TBILL 11.10.10 |PIBL1209K233 [7M 11/10/2010] 195| 0.53 0.616000] 4.1000 3:39:31 PM| 4.0329 4.2235 4.0163 4.0170
TBILL 11.24.10 |PIBL1209K242 |7M 11/24/2010] 209| 0.57 0.769000] 4.0250 10:34:35 AM| 4.0250 4.2509 4.0571 4.0559
TBILL 12.08.10 |PIBL1209L250 [8M 12/8/2010] 223| 0.61 2.345000] 4.0500 11:11:16 AM| 4.0500 4.2783 4.0978 4.0947
TBILL 01.12.11 |PIBL1210A018 |9M 1/12/2011|] 258 0.71 4.3468 4.1997 41918
TBILL 01.26.11 |PIBL1210A027 [9M 1/26/2011| 272| 0.75 4.3742 4.2405 4.2307
TBILL 02.09.11 |PIBL1210B035 |10M 2/9/2011|] 286| 0.78 4.4015 4.2812 4.2695
TBILL 02.23.11 |PIBL1210B044 [10M 2/23/2011] 300| 0.82 4.4289 4.3220 4.3084
TBILL 03.09.11 |PIBL1210C052 [11M 3/9/2011|] 314| 0.86 1.040500| 4.2250 9:14:30 AM| 4.2250 4.4563 4.3627 4.3472
TBILL 03.23.11 |PIBL1210C061 [11M 3/23/2011] 328| 0.90 4.4837 4.4035 4.3861
TBILL 04.06.11 |PIBL1210D079 [11M 4/6/2011| 342| 0.94 26.365000{ 4.3000 12:33:08 PM| 4.3038 4.5111 4.4442 4.4249
TBILL 04.20.11* |PIBL1210D088 [1Y 4/20/2011] 356| 0.98 59.853900( 4.4850 3:22:49 PM| 4.4638 4.5385 4.4850 4.4638




