Interpolated Bills

July 12,2010
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) [Last Yield| Traded Time | W. Ave PDSI-F | PDSI-R1 | PDSI-R2
TBILL 07.14.10 |PIBL1209G149 |<1M 7/14/2010 1 4.0000 4.0000 4.0000
TBILL 07.21.10 |PIBL0310D032 [<1M 7/21/2010 8| 0.02 4.0092 3.9900 3.9800
TBILL 07.28.10 |PIBL1209G158 |<1M 7/28/2010 15[ 0.04 4.0185 3.9800 3.9600
TBILL 08.04.10 |PIBLO310E040 [<1M 8/4/2010 22| 0.06 2.303500] 3.7500 12:09:53 PM| 3.7500 4.0277 3.9700 3.9400
TBILL 08.11.10 |PIBL1209H166 |1M 8/11/2010 29| 0.08 0.183000] 4.3500 11:26:10 AM| 4.3500 4.0369 3.9600 3.9200
TBILL 08.18.10* |PIBLO310E059 [1M 8/18/2010 36| 0.10 0.350000] 3.7500 3:09:35 PM| 3.7500 4.0462 3.9500 3.9000
TBILL 08.25.10 |PIBL1209H175 |1M 8/25/2010 43| 0.12 2.009922| 3.8000 10:15:10 AM| 3.8000 4.0499 3.9500 3.9001
TBILL 09.08.10 |PIBL12091183 [2M 9/8/2010 57| 0.16 11.570000] 3.9500 2:16:04 PM| 3.8458 4.0573 3.9500 3.9004
TBILL 09.15.10 |PIBLO310F076 |2M 9/15/2010 64| 0.18 50.654000{ 3.9750 3:21:02 PM| 3.9741 4.0610 3.9500 3.9005
TBILL 09.22.10 |PIBL0610C018 [2M 9/22/2010 711 0.19 1.200000| 3.9750 10:21:13 AM| 3.9750 4.0647 3.9500 3.9006
TBILL 09.29.10 |PIBL1209I1209 |2M 9/29/2010 78] 0.21] 500.000000| 3.8500 2:11:51 PM{ 3.8500 4.0684 3.9500 3.9008
TBILL09.29.10a |PIBL0O310F085 [2M 9/29/2010 78] 0.21 2.563000] 3.9000 3:23:47 PM| 3.9000 4.0684 3.9500 3.9008
TBILL 10.06.10 |PIBL0610D026 |3M 10/6/2010 85| 0.23| 1000.000000| 3.9000 2:12:10 PM{ 3.9000 4.0721 3.9500 3.9009
TBILL 10.13.10* |PIBL1209J217 [3M 10/13/2010 92| 0.25 4.0758 3.9500 3.9010
TBILL 10.20.10 |PIBL0610D035 |3M 10/20/2010 99| 0.27 6.737000] 3.9501 2:44:25 PM| 4.0539 4.0943 3.9692 3.9240
TBILL 10.27.10 |PIBL1209J226 [4M 10/27/2010] 106| 0.29 4.1129 3.9885 3.9470
TBILL 11.03.10 |PIBLO610E043 |4M 11/3/2010] 113| 0.31 4.830000| 4.0262 11:03:29 AM| 4.0261 41315 4.0077 3.9700
TBILL 11.10.10 |PIBL1209K233 [4M 11/10/2010] 120| 0.33 4.1501 4.0269 3.9930
TBILL 11.17.10 |PIBLO610E052 |4M 11/17/2010] 127| 0.35 28.434400( 4.0750 3:24:32 PM| 4.2189 4.1687 4.0462 4.0160
TBILL 11.24.10 |PIBL1209K242 [5M 11/24/2010| 134| 0.37 4.1872 4.0654 4.0390
TBILL 12.01.10 |PIBLO610F060 |5M 12/1/2010] 141] 0.39 4.2058 4.0846 4.0620
TBILL 12.08.10 |PIBL1209L250 [5M 12/8/2010| 148 0.41 4.2244 4.1038 4.0850
TBILL 12.15.10 |PIBL0O610F079 |5M 12/15/2010] 155 0.42 1.013000| 4.1257 11:06:04 AM| 4.1257 4.2430 4.1231 4.1080
TBILL 12.29.10 |PIBL0610F088 [5M 12/29/2010] 169| 0.46 94.050957( 4.2500 2:38:03 PM| 4.1554 4.2801 4.1615 4.1540
TBILL 01.12.11* |PIBL1210A018 |6M 1/12/2011] 183]| 0.50 4.3173 4.2000 4.2000
TBILL 01.26.11 |PIBL1210A027 [7M 1/26/2011| 197| 0.54 4.3545 4.2396 4.2268
TBILL 02.09.11 |PIBL1210B035 |7M 2/9/2011] 211| 0.58 4.3917 4.2792 4.2536
TBILL 02.23.11 |PIBL1210B044 [8M 2/23/2011] 225| 0.62 4.4288 4.3187 4.2805
TBILL 03.09.11 |PIBL1210C052 |8M 3/9/2011] 239| 0.65 4.4660 4.3583 4.3073
TBILL 03.23.11 |PIBL1210C061 [9M 3/23/2011] 253| 0.69 2.092000] 4.3000 2:24:34 PM| 4.3000 4.5032 4.3979 4.3341
TBILL 04.06.11 |PIBL1210D079 |9M 4/6/2011| 267| 0.73 2.000000] 4.2000 10:58:22 AM| 4.2000 4.5404 4.4375 4.3609
TBILL 04.20.11 |PIBL1210D088 [9M 4/20/2011] 281| 0.77 4.5776 4.4771 4.3877
TBILL 05.18.11 |PIBL1210E103 |10M 5/18/2011| 309 0.85 4.6519 4.5563 4.4414
TBILL 06.15.11 |PIBL1210F120 [11M 6/15/2011| 337| 0.92 4.889118] 4.5201 3:13:04 PM| 4.5087 4.7263 4.6354 4.4950




