Interpolated Bills

July 16, 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 2[ 0.01 4.0034 4.0014 3.9972
TBILL 07.28.10 |PIBL1209G158 [<1M 7/28/2010 9] 0.02 0.380000] 4.3500 3:42:42 PM| 4.3500 4.0274 4.0111 3.9778
TBILL 08.04.10 |PIBLO310E040 |<1M 8/4/2010 16 0.04 4.0513 4.0208 3.9583
TBILL 08.11.10 |PIBL1209H166 [<1M 8/11/2010 23| 0.06 4.667162| 3.2500 10:17:57 AM| 3.2929 4.0752 4.0306 3.9389
TBILL 08.18.10 |PIBLO310E059 |1M 8/18/2010 30| 0.08 0.200000] 4.3750 10:40:29 AM| 4.3750 4.0991 4.0403 3.9194
TBILL 08.25.10* |PIBL1209H175 [1M 8/25/2010 37| 0.10 2.005536] 3.7000 10:43:05 AM| 3.7000 4.1231 4.0500 3.9000
TBILL 09.08.10 |PIBL1209I183 |2M 9/8/2010 51| 0.14 4.008000] 3.8000 11:42:32 AM| 3.7875 4.1236 4.0500 3.9375
TBILL 09.15.10 |PIBL0O310F076 [2M 9/15/2010 58| 0.16 6.984000| 3.9750 2:11:32 PM| 3.5764 4.1238 4.0500 3.9563
TBILL 09.22.10 |PIBL0610C018 |2M 9/22/2010 65| 0.18 15.081000] 3.9000 11:42:31 AM| 3.9000 4.1240 4.0500 3.9750
TBILL 09.29.10 |PIBL12091209 [2M 9/29/2010 72| 0.20 4.1243 4.0500 3.9938
TBILL09.29.10a |PIBLO310F085 |2M 9/29/2010 72| 0.20 6.852633| 3.6000 11:27:15 AM| 3.6831 41243 4.0500 3.9938
TBILL 10.06.10 |PIBL0610D026 [2M 10/6/2010 79| 0.22 0.513438| 3.5000 10:09:27 AM| 3.5000 4.1245 4.0500 4.0125
TBILL 10.13.10 |PIBL1209J217 |3M 10/13/2010 86| 0.24 1.186000| 3.9000 10:51:46 AM| 3.8935 4.1248 4.0500 4.0313
TBILL 10.20.10* |PIBL0610D035 [3M 10/20/2010 93] 0.25 0.506000] 3.9251 2:56:19 PM| 3.9251 4.1250 4.0500 4.0500
TBILL 10.27.10 |PIBL1209J226 |3M 10/27/2010] 100 0.27 4.1391 4.0573 4.0584
TBILL 11.03.10 |PIBLO610E043 [4M 11/3/2010] 107| 0.29 4.1533 4.0646 4.0668
TBILL 11.10.10 |PIBL1209K233 |4M 11/10/2010] 114| 0.31 0.745000] 3.9500 10:50:06 AM| 3.9500 41674 4.0719 4.0751
TBILL 11.17.10 |PIBLO610E052 [4M 11/17/2010] 121| 0.33 5.665000] 4.0151 10:59:43 AM| 3.9829 4.1816 4.0793 4.0835
TBILL 11.24.10 |PIBL1209K242 |4M 11/24/2010] 128| 0.35 41957 4.0866 4.0919
TBILL 12.01.10 |PIBL0610F060 [5M 12/1/2010] 135| 0.37 2.042000] 4.0500 2:41:45 PM| 4.0500 4.2099 4.0939 4.1003
TBILL 12.08.10 |PIBL1209L250 |5M 12/8/2010|] 142| 0.39 4.2240 4.1012 4.1086
TBILL 12.15.10 |PIBL0610F079 [5M 12/15/2010] 149| 0.41 1.625780| 4.1000 3:06:36 PM| 4.0904 4.2382 4.1085 41170
TBILL 12.29.10 |PIBL0O610F088 |5M 12/29/2010] 163| 0.45 2.030000| 4.1760 3:27:57 PM| 4.1475 4.2665 4.1231 4.1338
TBILL 01.12.11 |PIBL1210A018 [6M 1/12/2011| 177| 0.48 59.791000( 4.1500 2:42:46 PM| 4.1437 4.2948 4.1378 4.1505
TBILL 01.26.11* |PIBL1210A027 |6M 1/26/2011] 191| 0.52 5.120000] 4.5000 3:42:30 PM| 4.4428 4.3231 4.1524 41673
TBILL 02.09.11 |PIBL1210B035 [7M 2/9/2011] 205 0.56 0.912000] 4.2000 3:25:54 PM| 4.2009 4.3588 4.1960 4.1950
TBILL 02.23.11 |PIBL1210B044 |7M 2/23/2011] 219| 0.60 0.510205| 4.2150 11:14:18 AM| 4.2150 4.3946 4.2395 4.2228
TBILL 03.09.11 |PIBL1210C052 [8M 3/9/2011| 233| 0.64 0.251000] 4.2500 11:27:03 AM| 4.2500 4.4303 4.2831 4.2505
TBILL 03.23.11 |PIBL1210C061 |8M 3/23/2011| 247| 0.68 3.000000] 4.4000 3:40:57 PM| 4.4000 4.4660 4.3266 4.2783
TBILL 04.06.11 |PIBL1210D079 [9M 4/6/2011|] 261 0.72 10.099000| 4.3000 12:44:31 PM| 4.2988 4.5018 4.3702 4.3060
TBILL 04.20.11 |PIBL1210D088 |9M 4/20/2011] 275| 0.75 4.5375 4.4137 4.3338
TBILL 05.18.11 |PIBL1210E103 [10M 5/18/2011| 303| 0.83 4.6090 4.5008 4.3893
TBILL 06.15.11 |PIBL1210F120 [11M 6/15/2011 331 0.91 26.562000 4.5200 11:42:51 AM| 4.5200 4.6804 4.5879 4.4448
TBILL 06.29.11 |PIBL1210F139 [1Y 6/29/2011 345| 0.95 70.530100( 4.4750 3:20:46 PM| 4.4998 4.7162 4.6315 4.4726




