Interpolated Bills

July 22,2010
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 5[ 0.01 1.004000| 4.2000 3:04:46 PM| 4.2000 4.0135 4.0063 4.0063
TBILL 08.04.10 |PIBLO310E040 [<1M 8/4/2010 12| 0.03 4.0370 4.0172 4.0172
TBILL 08.11.10 |PIBL1209H166 |<1M 8/11/2010 19 0.05 3.202000] 4.3500 10:43:07 AM| 4.0609 4.0606 4.0281 4.0281
TBILL 08.18.10 |PIBLO310E059 [1M 8/18/2010 26| 0.07 4.908000| 4.3500 10:21:44 AM| 3.7783 4.0841 4.0391 4.0391
TBILL 08.25.10* |PIBL1209H175 |1M 8/25/2010 33| 0.09 3.708000] 3.7000 10:55:28 AM| 3.6567 4.1077 4.0500 4.0500
TBILL 09.08.10 |PIBL12091183 [2M 9/8/2010 47| 0.13 0.060421| 3.7000 10:03:19 AM| 3.7000 4.1168 4.0493 4.0477
TBILL 09.15.10 |PIBLO310F076 |2M 9/15/2010 54| 0.15 1.578618| 3.5000 10:51:59 AM| 3.6960 41214 4.0490 4.0465
TBILL 09.22.10 |PIBL0610C018 [2M 9/22/2010 61| 0.17 4.1260 4.0486 4.0453
TBILL 09.29.10 |PIBL1209I1209 |2M 9/29/2010 68| 0.19 4.1305 4.0483 4.0442
TBILL09.29.10a |PIBL0O310F085 [2M 9/29/2010 68| 0.19 2.721769| 3.7251 2:31:36 PM| 3.7805 4.1305 4.0483 4.0442
TBILL 10.06.10 |PIBL0610D026 |2M 10/6/2010 75 0.21 4.1351 4.0479 4.0430
TBILL 10.13.10 |PIBL1209J217 [3M 10/13/2010 82| 0.22| 107.763000| 4.0250 2:39:36 PM| 4.0322 4.1397 4.0476 4.0418
TBILL 10.20.10* |PIBL0610D035 |3M 10/20/2010 89| 0.24| 100.500000( 4.0500 10:59:46 AM| 4.0498 41442 4.0472 4.0406
TBILL 10.27.10 |PIBL1209J226 [3M 10/27/2010 96| 0.26 41575 4.0599 4.0538
TBILL 11.03.10 |PIBLO610E043 |4M 11/3/2010] 103| 0.28 13.874973| 4.1250 3:37:23 PM| 3.8424 41708 4.0726 4.0670
TBILL 11.10.10 |PIBL1209K233 [4M 11/10/2010] 110| 0.30 4.1840 4.0853 4.0802
TBILL 11.17.10 |PIBLO610E052 |4M 11/17/2010] 117 0.32 3.500000] 3.9500 11:39:51 AM| 3.9500 4.1973 4.0980 4.0933
TBILL 11.24.10 |PIBL1209K242 [4M 11/24/2010] 124| 0.34 4.066000| 4.0250 3:48:15 PM| 4.0250 4.2106 4.1107 4.1065
TBILL 12.01.10 |PIBLO610F060 |5M 12/1/2010] 131| 0.36 1.563301| 4.0000 2:08:34 PM| 4.0123 4.2238 4.1234 41197
TBILL 12.08.10 |PIBL1209L250 [5M 12/8/2010] 138| 0.38 4.2371 4.1361 4.1328
TBILL 12.15.10 |PIBL0O610F079 |5M 12/15/2010] 145 0.40 4.2504 4.1488 4.1460
TBILL 12.29.10 |PIBL0610F088 [5M 12/29/2010] 159| 0.44 91.780900( 4.2200 3:43:56 PM| 4.2696 4.2769 41742 41723
TBILL 01.12.11 |PIBL1210A018 |6M 1/12/2011] 173| 0.47 11.991000] 4.1100 2:53:32 PM| 4.0728 4.3035 4.1996 4.1987
TBILL 01.26.11* |PIBL1210A027 [6M 1/26/2011| 187 0.51 2.500000] 4.4000 9:37:28 AM| 4.4000 4.3300 4.2250 4.2250
TBILL 02.09.11 |PIBL1210B035 |7M 2/9/2011] 201| 0.55 4.3562 4.2479 4.2479
TBILL 02.23.11 |PIBL1210B044 [7M 2/23/2011] 215| 0.59 4.3824 4.2708 4.2708
TBILL 03.09.11 |PIBL1210C052 |8M 3/9/2011] 229| 0.63 4.4086 4.2937 4.2937
TBILL 03.23.11 |PIBL1210C061 [8M 3/23/2011] 243| 0.67 4.4347 4.3167 4.3167
TBILL 04.06.11 |PIBL1210D079 |9M 4/6/2011| 257| 0.70 0.500000] 4.7000 10:38:09 AM| 4.7000 4.4609 4.3396 4.3396
TBILL 04.20.11 |PIBL1210D088 [9M 4/20/2011] 271| 0.74 4.4871 4.3625 4.3625
TBILL 05.18.11 |PIBL1210E103 |10M 5/18/2011| 299 0.82 4.5395 4.4083 4.4083
TBILL 06.15.11 |PIBL1210F120 [11M 6/15/2011| 327| 0.90 40.200000{ 4.6000 3:16:54 PM| 4.5005 4.5919 4.4542 4.4542
TBILL 06.29.11 |PIBL1210F139 |[11M 6/29/2011| 341 0.93 24.074000{ 4.5000 3:59:11 PM| 4.4850 4.6180 4.4771 4.4771
TBILL 07.13.11* |PIBL1210G147 [1Y 7/13/2011 355| 0.97 6.370000| 4.4500 2:41:41 PM| 4.4493 4.6442 4.5000 4.5000




