Interpolated Bills

July 11, 2011
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield| Traded Time | W. Ave PDSI-F PDSI-R1 | PDSI-R2
TBILL 07.13.11 [PIBL1210G147 |<1M 7/13/2011 1 16.961200| 2.7500 10:05:19 AM| 2.7500 4.5000 4.5000 4.5000
TBILL 07.20.11 [PIBL0311D085 |<1M 7/20/2011 8| 0.02 14.000000| 2.5000 10:36:52 AM| 2.5000 4.3215 4.3000 4.3000
TBILL 07.27.11 [PIBL1210G156 |<1M 7/27/2011 15| 0.04 41431 4.1000 4.1000
TBILL 08.03.11 [PIBLO311E093 |<1M 8/3/2011 22| 0.06 3.9646 3.9000 3.9000
TBILL 08.10.11 [PIBL1210H164 |1M 8/10/2011 29| 0.08 3.7862 3.7000 3.7000
TBILL 08.17.11* [PIBLO311E100 |1M 8/17/2011 36| 0.10 3.6077 3.5000 3.5000
TBILL 08.24.11 [PIBL1210H173 |1M 8/24/2011 43| 0.12 3.5603 3.4444 3.3948
TBILL 08.31.11 [PIBLO311F118 |2M 8/31/2011 50( 0.14 3.5128 3.3889 3.2896
TBILL 09.07.11 [PIBL1210I1181 |2M 9/7/2011 57| 0.16 3.4654 3.3333 3.1843
TBILL 09.14.11 [PIBLO311F127 |2M 9/14/2011 64 0.18 3.4179 3.2778 3.0791
TBILL 09.21.11 [PIBL12101190 |2M 9/21/2011 71 0.19 3.3705 3.2222 2.9739
TBILL 09.28.11 [PIBLO311F136 |2M 9/28/2011 78 0.21 6.898867| 2.4000 2:57:23 PM| 2.4145 3.3231 3.1667 2.8687
TBILL 10.05.11 [PIBL1210J206 |3M 10/5/2011 85| 0.23 3.2756 3.1111 2.7634
TBILL 10.19.11* [PIBL1210J215 |3M 10/19/2011 99 0.27 100.000000| 2.5500 2:11:13 PM| 2.5500 3.1808 3.0000 2.5530
TBILL 11.02.11 [PIBL1210K222 |4M 11/2/2011| 113| 0.31 0.100000| 2.5001 2:03:58 PM| 2.5001 3.1821 3.0000 2.5908
TBILL 11.16.11 [PIBL1210K231 |4M 11/16/2011| 127 0.35 3.1833 3.0000 2.6287
TBILL 11.29.11 [PIBL1210L249 |5M 11/29/2011| 140| 0.38 3.1845 3.0000 2.6638
TBILL 01.11.12* [PIBL1211A016 |6M 1/11/2012] 183 0.50| 200.538000| 2.7590 3:17:04 PM| 2.7801 3.1885 3.0000 2.7801
TBILL 02.08.12 [PIBL1211B033 |7M 2/8/2012| 211| 0.58 3.2063 3.0208 2.8376
TBILL 02.22.12 [PIBL1211B042 |8M 2/22/2012| 225 0.62 3.2152 3.0313 2.8663
TBILL 03.07.12 [PIBL1211C050 |8M 3/7/2012| 239| 0.65 3.2241 3.0417 2.8951
TBILL 03.21.12 [PIBL1211C069 |9M 3/21/2012| 253 0.69 26.050000| 2.6000 2:07:25 PM| 2.6000 3.2330 3.0521 2.9238
TBILL 04.04.12 [PIBL1211D077 |9M 4/4/2012| 267| 0.73 3.2419 3.0625 2.9525
TBILL 04.18.12 [PIBL1211D086 |9M 4/18/2012| 281 0.77 3.2508 3.0729 2.9813
TBILL 05.02.12 [PIBL1211E094 |10M 5/2/2012| 295| 0.81 3.2597 3.0833 3.0100
TBILL 06.13.12 [PIBL1211F128 [11M 6/13/2012| 337 0.92 3.2865 3.1146 3.0963
TBILL 06.27.12* [PIBL1211F137 |1Y 6/27/2012] 351| 0.96 3.2954 3.1250 3.1250




