Interpolated Bills

July 05, 2010
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) [Last Yield| Traded Time | W. Ave PDSI-F | PDSI-R1 | PDSI-R2
TBILL 07.07.10 |PIBL0310D023 |<1M 7/7/2010 1 4.0000 4.0000 4.0000
TBILL 07.14.10 |PIBL1209G149 [<1M 7/14/2010 8| 0.02 4.0104 3.9900 3.9900
TBILL 07.21.10 |PIBL0310D032 |<1M 7/21/2010 15[ 0.04 0.402580| 4.5000 11:13:38 AM| 4.5000 4.0208 3.9800 3.9800
TBILL 07.28.10 |PIBL1209G158 [<1M 7/28/2010 22| 0.06 77.000000{ 3.8000 2:32:45 PM| 3.8427 4.0312 3.9700 3.9700
TBILL 08.04.10 |PIBLO310E040 |1M 8/4/2010 29| 0.08 4.0415 3.9600 3.9600
TBILL 08.11.10* |PIBL1209H166 [1M 8/11/2010 36| 0.10 36.864000{ 3.8001 2:55:04 PM| 3.8021 4.0519 3.9500 3.9500
TBILL 08.18.10 |PIBLO310E059 |1M 8/18/2010 43| 0.12 4.0559 3.9513 3.9513
TBILL 08.25.10 |PIBL1209H175 [2M 8/25/2010 50| 0.14] 255.285726| 4.1000 4:13:11 PM| 4.0986 4.0598 3.9525 3.9525
TBILL 09.08.10 |PIBL1209I183 |2M 9/8/2010 64| 0.18 4.0677 3.9550 3.9550
TBILL 09.15.10 |PIBL0O310F076 [2M 9/15/2010 711 0.19 4.0716 3.9563 3.9563
TBILL 09.22.10 |PIBL0610C018 |2M 9/22/2010 78| 0.21 11.000000] 3.9500 3:14:11 PM| 3.9500 4.0756 3.9575 3.9575
TBILL 09.29.10 |PIBL12091209 [3M 9/29/2010 85| 0.23 0.102000] 3.9501 11:52:42 AM| 3.9501 4.0795 3.9588 3.9588
TBILL09.29.10a |PIBLO310F085 |3M 9/29/2010 85| 0.23 4.711000] 3.9200 10:56:17 AM| 3.9050 4.0795 3.9588 3.9588
TBILL 10.06.10* |PIBL0610D026 [3M 10/6/2010 92| 0.25 4.0835 3.9600 3.9600
TBILL 10.13.10 |PIBL1209J217 |3M 10/13/2010 99| 0.27 4.1010 3.9807 3.9807
TBILL 10.20.10 |PIBL0610D035 [4M 10/20/2010] 106| 0.29 0.101000] 3.9501 2:06:42 PM| 3.9501 41185 4.0014 4.0014
TBILL 10.27.10 |PIBL1209J226 |4M 10/27/2010] 113| 0.31 4.1360 4.0221 4.0221
TBILL 11.03.10 |PIBLO610E043 [4M 11/3/2010] 120 0.33 15.158000| 4.0300 2:21:55 PM| 4.0300 4.1536 4.0429 4.0429
TBILL 11.10.10 |PIBL1209K233 |4M 11/10/2010] 127| 0.35 41711 4.0636 4.0636
TBILL 11.17.10 |PIBLO610E052 [5M 11/17/2010] 134| 0.37 3.497219] 4.0251 11:09:08 AM| 3.9357 4.1886 4.0843 4.0843
TBILL 11.24.10 |PIBL1209K242 |5M 11/24/2010] 141| 0.39 4.015000] 4.0150 2:17:55 PM| 4.0150 4.2062 4.1050 4.1050
TBILL 12.01.10 |PIBL0610F060 [5M 12/1/2010| 148 0.41 4.2237 4.1257 4.1257
TBILL 12.08.10 |PIBL1209L250 |5M 12/8/2010] 155| 0.42 4.2412 4.1464 4.1464
TBILL 12.15.10 |PIBL0610F079 [5M 12/15/2010] 162| 0.44 5.590200| 4.1077 11:25:33 AM| 4.1057 4.2587 4.1671 4.1671
TBILL 12.29.10 |PIBL0O610F088 |6M 12/29/2010] 176| 0.48 5.097000| 4.1508 3:01:54 PM| 4.1506 4.2938 4.2086 4.2086
TBILL 01.12.11* |PIBL1210A018 [6M 1/12/2011] 190 0.52 4.3288 4.2500 4.2500
TBILL 01.26.11 |PIBL1210A027 |7M 1/26/2011] 204| 0.56 4.3610 4.2785 4.2782
TBILL 02.09.11 |PIBL1210B035 [7M 2/9/2011] 218 0.60 4.3931 4.3071 4.3064
TBILL 02.23.11 |PIBL1210B044 |8M 2/23/2011] 232| 0.64 4.4253 4.3356 4.3347
TBILL 03.09.11 |PIBL1210C052 [8M 3/9/2011| 246| 0.67 0.214000] 4.3255 10:07:02 AM| 4.3255 4.4574 4.3641 4.3629
TBILL 03.23.11 |PIBL1210C061 |9M 3/23/2011] 260| 0.71 10.000000] 4.3500 2:41:14 PM| 4.3500 4.4896 4.3926 4.3911
TBILL 04.06.11 |PIBL1210D079 [9M 4/6/2011| 274 0.75 0.204000] 4.3503 2:12:25 PM| 4.3503 4.5217 4.4212 4.4193
TBILL 04.20.11 |PIBL1210D088 |10M 4/20/2011] 288| 0.79 3.790000| 4.4000 2:02:46 PM| 4.4000 4.5539 4.4497 4.4475
TBILL 05.18.11 |PIBL1210E103 [11M 5/18/2011| 316| 0.87 4.6182 4.5068 4.5040




