Interpolated Bills

April 05, 2010
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) [Last Yield| Traded Time | W. Ave PDSI-F | PDSI-R1 | PDSI-R2
TBILL 04.07.10 |PIBL1209D071 |<1M 4/7/2010 1 4.0000 4.0000 4.0000
TBILL 04.14.10 |PIBL0609J157 [<1M 4/14/2010 8| 0.02 3.9869 3.9600 3.9600
TBILL 04.21.10 |PIBL1209D080 |<1M 4/21/2010 15[ 0.04 3.9738 3.9200 3.9200
TBILL 04.28.10 |PIBL0609J166 [<1M 4/28/2010 22| 0.06 3.9608 3.8800 3.8800
TBILL 05.05.10 |PIBL1209E098 |1M 5/5/2010 29| 0.08 3.9477 3.8400 3.8400
TBILL 05.12.10* |PIBL0609K173 [1M 5/12/2010 36| 0.10 13.243009| 3.8250 3:45:11 PM| 3.7851 3.9346 3.8000 3.8000
TBILL 05.19.10 |PIBL1209E106 |1M 5/19/2010 43| 0.12 12.000000| 3.8500 3:46:40 PM{ 3.8500 3.9392 3.8161 3.8074
TBILL 05.26.10 |PIBL0609K182 [2M 5/26/2010 50| 0.14 0.800000] 3.7500 2:43:16 PM| 3.5312 3.9438 3.8322 3.8147
TBILL 06.02.10 |PIBL1209F113 |2M 6/2/2010 571 0.16 0.120000] 4.5000 11:12:07 AM| 4.5000 3.9485 3.8483 3.8221
TBILL 06.09.10 |PIBL0609L190 [2M 6/9/2010 64| 0.18 3.9531 3.8644 3.8295
TBILL 06.23.10 |PIBL0310C015 |2M 6/23/2010 78] 0.21| 1224.690350( 3.8350 3:31:53 PM| 3.8577 3.9623 3.8967 3.8442
TBILL 06.30.10 |PIBL1209G130 [3M 6/30/2010 85| 0.23 17.000000| 3.8500 12:11:31 PM| 3.8500 3.9669 3.9128 3.8516
TBILL 07.14.10* |PIBL1209G149 |3M 7/14/2010 99| 0.27| 751.008000f 3.8500 3:34:51 PM| 3.8666 3.9762 3.9450 3.8663
TBILL 07.28.10 |PIBL1209G158 [4M 7/28/2010f 113| 0.31 3.9999 3.9681 3.8943
TBILL 08.11.10 |PIBL1209H166 |4M 8/11/2010f 127 0.35 5.125000] 3.9000 3:23:30 PM| 3.9461 4.0237 3.9912 3.9224
TBILL 08.25.10 |PIBL1209H175 [5M 8/25/2010f 141| 0.39 3.973900] 3.9500 3:10:37 PM| 3.9408 4.0475 4.0142 3.9504
TBILL 09.08.10 |PIBL1209I183 |5M 9/8/2010| 155| 0.42 4.0713 4.0373 3.9784
TBILL 09.22.10 |PIBL0610C018 [5M 9/22/2010f 169| 0.46 52.922000{ 4.0100 3:03:52 PM| 4.0003 4.0951 4.0604 4.0065
TBILL 09.29.10 |PIBL1209I1209 |6M 9/29/2010f 176 0.48 1.523380| 4.0000 10:31:53 AM| 4.0000 4.1070 4.0719 4.0205
TBILL 10.13.10* |PIBL1209J217 [6M 10/13/2010] 190| 0.52 50.000000{ 4.0500 2:14:38 PM| 4.0500 4.1308 4.0950 4.0485
TBILL 10.27.10 |PIBL1209J226 |7M 10/27/2010] 204| 0.56 4.1600 4.1233 4.0808
TBILL 11.10.10 |PIBL1209K233 [7M 11/10/2010] 218| 0.60 4.434000] 4.1000 3:22:42 PM| 4.1000 4.1892 4.1515 4.1131
TBILL 11.24.10 |PIBL1209K242 |8M 11/24/2010] 232| 0.64 42184 4.1798 4.1454
TBILL 12.08.10 |PIBL1209L250 [8M 12/8/2010| 246| 0.67 4.2476 4.2080 41777
TBILL 01.12.11 |PIBL1210A018 |9M 1/12/2011] 281| 0.77 6.284700| 4.1250 3:14:12 PM| 4.4342 4.3206 4.2787 4.2585
TBILL 01.26.11 |PIBL1210A027 [10M 1/26/2011| 295 0.81 4.3497 4.3070 4.2908
TBILL 02.09.11 |PIBL1210B035 |10M 2/9/2011] 309| 0.85 4.3789 4.3352 4.3231
TBILL 02.23.11 |PIBL1210B044 [11M 2/23/2011] 323| 0.88 9.775000] 4.2500 12:13:30 PM| 4.2500 4.4081 4.3635 4.3554
TBILL 03.09.11 |PIBL1210C052 [11M 3/9/2011] 337| 0.92 1.030000| 4.2500 3:52:32 PM| 4.2500 4.4373 4.3917 4.3877
TBILL 03.23.11* |PIBL1210C061 [1Y 3/23/2011] 351| 0.96 4.487718| 4.3000 3:26:17 PM| 4.2983 4.4665 4.4200 4.4200




