Interpolated Bills

July 08, 2010
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) [Last Yield| Traded Time | W. Ave PDSI-F | PDSI-R1 | PDSI-R2
TBILL 07.14.10 |PIBL1209G149 |<1M 7/14/2010 5[ 0.01 1.000000| 3.7500 2:41:02 PM{ 3.7500 4.0026 3.9938 3.9938
TBILL 07.21.10 |PIBL0310D032 [<1M 7/21/2010 12| 0.03 4.002000] 3.7500 2:38:07 PM| 3.7500 4.0073 3.9828 3.9828
TBILL 07.28.10 |PIBL1209G158 |<1M 7/28/2010 19 0.05 4.0119 3.9719 3.9719
TBILL 08.04.10 |PIBLO310E040 [1M 8/4/2010 26| 0.07 1.245000| 3.7500 2:41:23 PM| 3.7500 4.0165 3.9609 3.9609
TBILL 08.11.10* |PIBL1209H166 |1M 8/11/2010 33| 0.09 4.424579| 3.7500 2:26:22 PM| 3.7964 4.0212 3.9500 3.9500
TBILL 08.18.10 |PIBLO310E059 [1M 8/18/2010 40| 0.11 4.0239 3.9500 3.9500
TBILL 08.25.10 |PIBL1209H175 |2M 8/25/2010 471 0.13 56.810028( 4.1500 3:53:07 PM| 4.1117 4.0266 3.9500 3.9500
TBILL 09.08.10 |PIBL12091183 [2M 9/8/2010 61| 0.17 4.0321 3.9500 3.9500
TBILL 09.15.10 |PIBLO310F076 |2M 9/15/2010 68| 0.19 2.525853| 3.9000 11:11:45 AM| 3.9000 4.0349 3.9500 3.9500
TBILL 09.22.10 |PIBL0610C018 [2M 9/22/2010 75| 0.21 5.031000] 3.8500 11:22:39 AM| 3.8500 4.0376 3.9500 3.9500
TBILL 09.29.10 |PIBL1209I1209 |3M 9/29/2010 82| 0.22 2.250000] 3.8751 2:14:34 PM| 3.8712 4.0403 3.9500 3.9500
TBILL09.29.10a |PIBL0O310F085 [3M 9/29/2010 82| 0.22 6.160700] 3.9000 3:03:21 PM| 3.8762 4.0403 3.9500 3.9500
TBILL 10.06.10* |PIBL0610D026 |3M 10/6/2010 89| 0.24 4.0431 3.9500 3.9500
TBILL 10.13.10 |PIBL1209J217 [3M 10/13/2010 96| 0.26 4.0601 3.9679 3.9679
TBILL 10.20.10 |PIBL0610D035 |4M 10/20/2010] 103| 0.28 1.069000| 3.9000 9:04:20 AM{ 3.9000 4.0772 3.9857 3.9857
TBILL 10.27.10 |PIBL1209J226 [4M 10/27/2010] 110| 0.30 4.0943 4.0036 4.0036
TBILL 11.03.10 |PIBLO610E043 |4M 11/3/2010] 117| 0.32 3.838009| 4.0004 3:52:16 PM| 4.0004 41113 4.0214 4.0214
TBILL 11.10.10 |PIBL1209K233 [4M 11/10/2010] 124| 0.34 0.220000] 4.0004 2:50:29 PM| 4.0004 4.1284 4.0393 4.0393
TBILL 11.17.10 |PIBLO610E052 |5M 11/17/2010] 131| 0.36 22.578003| 4.0750 2:54:23 PM| 3.9894 41454 4.0571 4.0571
TBILL 11.24.10 |PIBL1209K242 [5M 11/24/2010] 138| 0.38 2.020000] 4.0150 12:12:56 PM| 4.0150 4.1625 4.0750 4.0750
TBILL 12.01.10 |PIBLO610F060 |5M 12/1/2010] 145| 0.40 1.513000| 4.0500 2:09:42 PM| 3.9998 41796 4.0929 4.0929
TBILL 12.08.10 |PIBL1209L250 [5M 12/8/2010|] 152| 0.42 4.1966 4.1107 41107
TBILL 12.15.10 |PIBL0O610F079 |5M 12/15/2010] 159| 0.44 50.000000{ 4.1000 4:02:48 PM| 4.1000 42137 4.1286 4.1286
TBILL 12.29.10 |PIBL0610F088 [6M 12/29/2010| 173| 0.47 13.990000| 4.1504 3:52:06 PM| 4.1353 4.2478 4.1643 4.1643
TBILL 01.12.11* |PIBL1210A018 |6M 1/12/2011] 187| 0.51 4.2819 4.2000 4.2000
TBILL 01.26.11 |PIBL1210A027 [7M 1/26/2011] 201| 0.55 4.3184 4.2396 4.2396
TBILL 02.09.11 |PIBL1210B035 |7M 2/9/2011] 215| 0.59 4.3548 4.2792 4.2792
TBILL 02.23.11 |PIBL1210B044 [8M 2/23/2011] 229| 0.63 0.174000] 4.2150 2:57:01 PM| 4.2150 4.3913 4.3187 4.3187
TBILL 03.09.11 |PIBL1210C052 |8M 3/9/2011| 243| 0.67 1.322000| 4.4000 10:07:38 AM| 4.4000 4.4277 4.3583 4.3583
TBILL 03.23.11 |PIBL1210C061 [9M 3/23/2011] 257| 0.70 4.4641 4.3979 4.3979
TBILL 04.06.11 |PIBL1210D079 |9M 4/6/2011| 271| 0.74 2.248000| 4.2250 9:02:50 AM| 4.2250 4.5006 4.4375 4.4375
TBILL 04.20.11 |PIBL1210D088 [10M 4/20/2011] 285| 0.78 4.5370 4.4771 4.4771
TBILL 05.18.11 |PIBL1210E103 |11M 5/18/2011| 313| 0.86 4.6099 4.5563 4.5563
TBILL 06.15.11 |PIBL1210F120 [11M 6/15/2011| 341| 0.93 3.324859| 4.5681 2:18:42 PM| 4.5669 4.6828 4.6354 4.6354




