Interpolated Bills

July 13, 2010
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) [Last Yield| Traded Time | W. Ave PDSI-F | PDSI-R1 | PDSI-R2
TBILL 07.21.10 |PIBL0310D032 |<1M 7/21/2010 7| 0.02 9.150774| 3.7000 11:33:52 AM| 3.3238 4.0193 3.9636 3.9590
TBILL 07.28.10 |PIBL1209G158 [<1M 7/28/2010 14| 0.04 3.081000] 4.0000 2:21:37 PM| 4.4132 4.0419 3.9212 3.9113
TBILL 08.04.10 |PIBLO310E040 |<1M 8/4/2010 21| 0.06 48.066000 3.7500 10:02:26 AM| 3.7500 4.0645 3.8788 3.8635
TBILL 08.11.10 |PIBL1209H166 [1M 8/11/2010 28| 0.08 2.705000] 3.7500 3:32:55 PM| 3.7099 4.0870 3.8364 3.8157
TBILL 08.18.10* |PIBLO310E059 |1M 8/18/2010 35| 0.10 4.124940| 3.7000 3:53:12 PM| 3.7000 4.1096 3.7940 3.7679
TBILL 08.25.10 |PIBL1209H175 [1M 8/25/2010 42| 0.12] 386.804378| 3.7000 3:30:32 PM| 3.7691 41144 3.8260 3.7902
TBILL 09.08.10 |PIBL1209I183 |2M 9/8/2010 56| 0.15 67.441014 3.9500 3:00:16 PM| 3.9433 4.1240 3.8900 3.8347
TBILL 09.15.10 |PIBL0O310F076 [2M 9/15/2010 63| 0.17 42.688151| 3.9760 3:53:39 PM| 3.9630 4.1288 3.9220 3.8570
TBILL 09.22.10 |PIBL0610C018 |2M 9/22/2010 701 0.19 41337 3.9540 3.8792
TBILL 09.29.10 |PIBL12091209 [2M 9/29/2010 77| 0.21 3.198313| 3.8500 3:28:15 PM| 3.8923 4.1385 3.9860 3.9015
TBILL09.29.10a |PIBLO310F085 |2M 9/29/2010 771 0.21 79.655000{ 3.9000 2:27:49 PM| 3.9542 4.1385 3.9860 3.9015
TBILL 10.06.10 |PIBL0610D026 [3M 10/6/2010 84| 0.23 28.855000( 3.8750 2:09:45 PM| 3.8759 4.1433 4.0180 3.9237
TBILL 10.13.10* |PIBL1209J217 |3M 10/13/2010 91| 0.25 69.669137| 3.9350 3:50:13 PM| 3.9724 4.1481 4.0500 3.9460
TBILL 10.20.10 |PIBL0610D035 [3M 10/20/2010 98| 0.27 5.961000] 3.9800 2:38:53 PM| 3.9765 4.1596 4.0654 3.9694
TBILL 10.27.10 |PIBL1209J226 |4M 10/27/2010] 105 0.29 41712 4.0808 3.9928
TBILL 11.03.10 |PIBLO610E043 [4M 11/3/2010] 112| 0.31 55.139000{ 4.0000 3:48:52 PM| 4.0219 4.1827 4.0962 4.0162
TBILL 11.10.10 |PIBL1209K233 |4M 11/10/2010] 119 0.33 6.992900| 4.0000 3:48:32 PM| 3.9770 4.1942 41115 4.0395
TBILL 11.17.10 |PIBLO610E052 [4M 11/17/2010] 126] 0.35] 138.568500| 4.0850 3:49:44 PM| 4.0613 4.2058 4.1269 4.0629
TBILL 11.24.10 |PIBL1209K242 |5M 11/24/2010] 133| 0.36 6.404000| 4.0250 3:50:44 PM| 4.0373 42173 4.1423 4.0863
TBILL 12.01.10 |PIBL0610F060 [5M 12/1/2010] 140[ 0.38 7.381000| 4.0560 2:46:46 PM| 4.0546 4.2288 4.1577 4.1097
TBILL 12.08.10 |PIBL1209L250 |5M 12/8/2010] 147| 0.40 63.218000 4.1500 3:37:27 PM| 4.1500 4.2404 4.1731 4.1331
TBILL 12.15.10 |PIBL0610F079 [5M 12/15/2010| 154| 0.42| 276.271508| 4.1065 3:18:54 PM| 4.1142 4.2519 4.1885 4.1565
TBILL 12.29.10 |PIBL0O610F088 |5M 12/29/2010] 168| 0.46] 136.676805| 4.1605 3:51:06 PM| 4.1580 4.2750 4.2192 4.2032
TBILL 01.12.11* |PIBL1210A018 [6M 1/12/2011] 182| 0.50 21.264442( 4.1250 3:10:59 PM| 4.1408 4.2981 4.2500 4.2500
TBILL 01.26.11 |PIBL1210A027 |7M 1/26/2011] 196| 0.54 4.3350 4.2750 4.2744
TBILL 02.09.11 |PIBL1210B035 [7M 2/9/2011] 210 0.58 4.3719 4.3000 4.2987
TBILL 02.23.11 |PIBL1210B044 |8M 2/23/2011| 224| 0.61 4.4088 4.3250 4.3231
TBILL 03.09.11 |PIBL1210C052 [8M 3/9/2011|] 238| 0.65 76.029000( 4.8500 3:22:27 PM| 4.2877 4.4458 4.3500 4.3474
TBILL 03.23.11 |PIBL1210C061 |9M 3/23/2011] 252| 0.69 27.846000( 4.2500 3:11:40 PM| 4.2960 4.4827 4.3750 4.3718
TBILL 04.06.11 |PIBL1210D079 [9M 4/6/2011| 266 0.73 7.134000] 4.2700 2:06:24 PM| 4.2910 4.5196 4.4001 4.3961
TBILL 04.20.11 |PIBL1210D088 |9M 4/20/2011] 280| 0.77 5.739343| 4.3875 11:37:49 AM| 4.3875 4.5565 4.4251 4.4205
TBILL 05.18.11 |PIBL1210E103 [10M 5/18/2011| 308| 0.84 4.6304 4.4751 4.4692
TBILL 06.15.11 |PIBL1210F120 [11M 6/15/2011| 336 0.92 5.140418| 4.5250 3:26:29 PM| 4.5091 4.7042 4.5251 45179
TBILL 06.29.11 |PIBL1210F139 [1Y 6/29/2011| 350| 0.96] 207.082618| 4.5000 2:45:16 PM| 4.5647 4.7412 4.5501 4.5422




