Interpolated Bills

July 20, 2010
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) [Last Yield| Traded Time | W. Ave PDSI-F | PDSI-R1 | PDSI-R2
TBILL 07.28.10 |PIBL1209G158 |<1M 7/28/2010 7| 0.02 4.0156 4.0088 3.9789
TBILL 08.04.10 |PIBLO310E040 [<1M 8/4/2010 14| 0.04 4.0338 4.0191 3.9542
TBILL 08.11.10 |PIBL1209H166 |<1M 8/11/2010 21| 0.06 10.386000| 3.7500 10:36:03 AM| 4.0148 4.0520 4.0294 3.9296
TBILL 08.18.10 |PIBLO310E059 [1M 8/18/2010 28| 0.08 90.706000{ 3.7000 2:37:55 PM| 3.9232 4.0702 4.0397 3.9049
TBILL 08.25.10* |PIBL1209H175 |1M 8/25/2010 35| 0.10] 169.203000 3.9250 11:27:42 AM| 3.8572 4.0885 4.0500 3.8803
TBILL 09.08.10 |PIBL12091183 [2M 9/8/2010 49| 0.13 55.042942( 3.8000 3:54:58 PM| 3.8083 4.1053 4.0374 3.9166
TBILL 09.15.10 |PIBLO310F076 |2M 9/15/2010 56| 0.15 17.353847| 3.9511 3:11:47 PM| 3.9392 41137 4.0310 3.9348
TBILL 09.22.10 |PIBL0610C018 [2M 9/22/2010 63| 0.17 4.1221 4.0247 3.9530
TBILL 09.29.10 |PIBL1209I1209 |2M 9/29/2010 701 0.19 4.1305 4.0184 3.9712
TBILL09.29.10a |PIBL0O310F085 [2M 9/29/2010 70| 0.19 81.548140( 3.9000 3:57:55 PM| 3.9137 4.1305 4.0184 3.9712
TBILL 10.06.10 |PIBL0610D026 |2M 10/6/2010 771 0.21 0.226000| 4.5000 3:13:50 PM| 4.5000 4.1389 4.0121 3.9894
TBILL 10.13.10 |PIBL1209J217 [3M 10/13/2010 84| 0.23| 208.775611| 4.0400 3:20:01 PM| 4.0335 4.1474 4.0057 4.0076
TBILL 10.20.10* |PIBL0610D035 |3M 10/20/2010 91| 0.25 60.007000 3.9500 2:53:23 PM| 3.9992 4.1558 3.9994 4.0258
TBILL 10.27.10 |PIBL1209J226 [3M 10/27/2010 98| 0.27 0.109000] 3.8750 2:35:53 PM| 3.8750 4.1690 4.0173 4.0418
TBILL 11.03.10 |PIBLO610E043 |4M 11/3/2010] 105| 0.29 30.383454( 4.1000 2:56:24 PM| 4.1000 4.1823 4.0352 4.0578
TBILL 11.10.10 |PIBL1209K233 [4M 11/10/2010] 112| 0.31 1.009000| 3.9500 10:13:49 AM| 3.9500 4.1956 4.0531 4.0738
TBILL 11.17.10 |PIBLO610E052 |4M 11/17/2010] 119 0.33 4.103980| 3.9750 11:40:11 AM| 3.9799 4.2088 4.0710 4.0898
TBILL 11.24.10 |PIBL1209K242 [4M 11/24/2010] 126| 0.35 0.400000] 4.0300 2:38:32 PM| 4.0300 4.2221 4.0889 4.1058
TBILL 12.01.10 |PIBLO610F060 |5M 12/1/2010] 133| 0.36 0.605000] 4.0500 11:17:33 AM| 4.0500 4.2354 4.1068 41219
TBILL 12.08.10 |PIBL1209L250 [5M 12/8/2010] 140[ 0.38 18.691000| 4.1500 12:12:42 PM| 4.1502 4.2487 4.1247 4.1379
TBILL 12.15.10 |PIBL0O610F079 |5M 12/15/2010] 147| 0.40 1.519000| 4.1850 11:06:04 AM| 4.1850 4.2619 4.1426 4.1539
TBILL 12.29.10 |PIBL0610F088 [5M 12/29/2010| 161| 0.44 3.866000| 4.2250 10:51:58 AM| 4.2250 4.2885 4.1784 4.1859
TBILL 01.12.11 |PIBL1210A018 |6M 1/12/2011] 175| 0.48 0.139000| 4.1750 2:30:37 PM| 4.1750 4.3150 4.2142 4.2180
TBILL 01.26.11* |PIBL1210A027 [6M 1/26/2011| 189| 0.52 4.3415 4.2500 4.2500
TBILL 02.09.11 |PIBL1210B035 |7M 2/9/2011] 203| 0.56 4.3742 4.2854 4.2854
TBILL 02.23.11 |PIBL1210B044 [7M 2/23/2011] 217| 0.59 4.4068 4.3208 4.3208
TBILL 03.09.11 |PIBL1210C052 |8M 3/9/2011] 231| 0.63 4.4394 4.3563 4.3563
TBILL 03.23.11 |PIBL1210C061 [8M 3/23/2011| 245| 0.67 50.000000{ 4.3700 10:12:56 AM| 4.3700 4.4721 4.3917 4.3917
TBILL 04.06.11 |PIBL1210D079 |9M 4/6/2011] 259| 0.71 1.534000| 4.2500 2:28:54 PM| 4.2500 4.5047 4.4271 4.4271
TBILL 04.20.11 |PIBL1210D088 [9M 4/20/2011] 273| 0.75 4.5373 4.4625 4.4625
TBILL 05.18.11 |PIBL1210E103 |10M 5/18/2011| 301 0.82 4.6026 4.5333 4.5333
TBILL 06.15.11 |PIBL1210F120 [11M 6/15/2011f 329| 0.90 4.6678 4.6042 4.6042
TBILL 06.29.11 |PIBL1210F139 |[11M 6/29/2011| 343 0.94 31.916500{ 4.5000 3:44:17 PM| 4.4844 4.7004 4.6396 4.6396
TBILL 07.13.11* |PIBL1210G147 [1Y 7/13/2011 357| 0.98 12.331578| 4.5200 10:08:34 AM| 4.5267 4.7331 4.6750 4.6750




