Interpolated Bills

July 09, 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 2[ 0.01 4.0011 4.0017 4.0006
TBILL 07.21.10 |PIBL0310D032 [<1M 7/21/2010 9] 0.02 1.214667| 3.7500 9:53:16 AM| 3.7500 4.0090 4.0140 4.0047
TBILL 07.28.10 |PIBL1209G158 |<1M 7/28/2010 16 0.04 13.915000] 3.7500 11:04:04 AM| 3.7500 4.0168 4.0262 4.0088
TBILL 08.04.10 |PIBLO310E040 [<1M 8/4/2010 23| 0.06] 100.000000| 4.0000 11:30:16 AM| 4.0750 4.0247 4.0384 4.0129
TBILL 08.11.10 |PIBL1209H166 |1M 8/11/2010 30| 0.08 14.687000| 3.7500 11:29:32 AM| 3.7989 4.0325 4.0507 4.0170
TBILL 08.18.10* |PIBLO310E059 [1M 8/18/2010 37| 0.10 54.000000{ 3.6000 11:20:27 AM| 3.6250 4.0404 4.0629 4.0211
TBILL 08.25.10 |PIBL1209H175 |1M 8/25/2010 44| 0.12] 2099.508863| 3.7000 4:02:28 PM| 4.0328 4.0438 4.0519 4.0153
TBILL 09.08.10 |PIBL12091183 [2M 9/8/2010 58| 0.16] 2430.994000| 4.1000 2:19:08 PM| 4.1003 4.0505 4.0299 4.0038
TBILL 09.15.10 |PIBLO310F076 |2M 9/15/2010 65| 0.18] 885.128402( 3.9000 3:47:25 PM| 4.1291 4.0538 4.0189 3.9980
TBILL 09.22.10 |PIBL0610C018 [2M 9/22/2010 72| 0.20 23.623000( 3.8250 12:32:07 PM| 3.8250 4.0572 4.0080 3.9923
TBILL 09.29.10 |PIBL1209I1209 |2M 9/29/2010 79| 0.22 4.0606 3.9970 3.9865
TBILL09.29.10a |PIBL0O310F085 [2M 9/29/2010 79| 0.22 2.907000] 3.9000 10:54:14 AM| 3.9002 4.0606 3.9970 3.9865
TBILL 10.06.10 |PIBL0610D026 |3M 10/6/2010 86| 0.24 4.0639 3.9860 3.9808
TBILL 10.13.10* |PIBL1209J217 [3M 10/13/2010 93] 0.25 0.804000] 4.0250 3:22:57 PM| 4.0250 4.0673 3.9750 3.9750
TBILL 10.20.10 |PIBL0610D035 |3M 10/20/2010] 100 0.27 4.0866 3.9962 3.9962
TBILL 10.27.10 |PIBL1209J226 [4M 10/27/2010] 107| 0.29 4.1059 4.0173 4.0173
TBILL 11.03.10 |PIBLO610E043 |4M 11/3/2010] 114| 0.31 0.505000] 4.0000 10:14:23 AM| 4.0000 4.1253 4.0385 4.0385
TBILL 11.10.10 |PIBL1209K233 [4M 11/10/2010] 121| 0.33 4.1446 4.0596 4.0596
TBILL 11.17.10 |PIBLO610E052 |4M 11/17/2010] 128| 0.35 6.632000] 4.0101 3:54:06 PM| 3.9792 4.1639 4.0808 4.0808
TBILL 11.24.10 |PIBL1209K242 [5M 11/24/2010] 135| 0.37 4.1832 4.1019 4.1019
TBILL 12.01.10 |PIBLO610F060 |5M 12/1/2010] 142| 0.39 4.2025 4.1231 41231
TBILL 12.08.10 |PIBL1209L250 [5M 12/8/2010] 149 0.41 4.2219 4.1442 4.1442
TBILL 12.15.10 |PIBL0O610F079 |5M 12/15/2010] 156 0.43 5.114100] 4.1100 2:29:02 PM| 4.1100 4.2412 4.1654 4.1654
TBILL 12.29.10 |PIBL0610F088 [5M 12/29/2010| 170| 0.47 28.801600( 4.1460 11:39:13 AM| 4.1441 4.2798 4.2077 4.2077
TBILL 01.12.11* |PIBL1210A018 |6M 1/12/2011] 184 0.50 2.698000| 4.4000 9:17:06 AM| 4.4000 4.3185 4.2500 4.2500
TBILL 01.26.11 |PIBL1210A027 [7M 1/26/2011| 198| 0.54 4.3528 4.2725 4.2724
TBILL 02.09.11 |PIBL1210B035 |7M 2/9/2011] 212| 0.58 0.509612| 4.1000 10:53:06 AM| 4.1000 4.3872 4.2950 4.2949
TBILL 02.23.11 |PIBL1210B044 [8M 2/23/2011] 226| 0.62 2.369000| 4.2250 3:23:08 PM| 4.2250 4.4215 4.3175 4.3173
TBILL 03.09.11 |PIBL1210C052 |8M 3/9/2011|] 240| 0.66 4.4559 4.3400 4.3398
TBILL 03.23.11 |PIBL1210C061 [9M 3/23/2011] 254| 0.70 4.4903 4.3625 4.3622
TBILL 04.06.11 |PIBL1210D079 |9M 4/6/2011|] 268| 0.73 1.856000| 4.3000 3:23:17 PM| 4.3000 4.5246 4.3850 4.3847
TBILL 04.20.11 |PIBL1210D088 [9M 4/20/2011| 282| 0.77 0.513300] 4.4000 2:14:26 PM| 4.4000 4.5590 4.4075 4.4071
TBILL 05.18.11 |PIBL1210E103 |10M 5/18/2011| 310 0.85 4.6277 4.4525 4.4520
TBILL 06.15.11 |PIBL1210F120 [11M 6/15/2011| 338| 0.93 18.411941| 4.5151 2:30:04 PM| 4.5225 4.6964 4.4974 4.4969




