Interpolated Bills

July 13, 2011
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield| Traded Time | W. Ave PDSI-F | PDSI-R1 | PDSI-R2
TBILL 07.20.11 |PIBL0311D085 |<1M 7/20/2011 6/ 0.02 4.3570 4.3333 4.1472
TBILL 07.27.11 |PIBL1210G156 [<1M 7/27/2011 13| 0.04 2.265100| 3.2500 3:17:57 PM[ 3.2500 4.1568 4.1000 3.6533
TBILL 08.03.11 |PIBLO311E093 |<1M 8/3/2011 20( 0.05 3.9566 3.8667 3.1595
TBILL 08.10.11 |PIBL1210H164 [1M 8/10/2011 27| 0.07 27.211810| 2.2500 2:43:34 PM| 2.2422 3.7564 3.6333 2.6656
TBILL 08.17.11* |PIBLO311E100 |1M 8/17/2011 34| 0.09 20.220000| 2.0000 3:20:16 PM| 2.0000 3.5562 3.4000 21717
TBILL 08.24.11 |PIBL1210H173 [1M 8/24/2011 41| 0.11 13.642000| 2.2000 3:54:43 PM| 2.2855 3.5083 3.3500 2.2752
TBILL 08.31.11 |PIBLO311F118 |2M 8/31/2011 48| 0.13 32.048048| 2.4000 12:12:03 PM| 2.3998 3.4604 3.3000 2.3788
TBILL 09.07.11 |PIBL12101181 [2M 9/7/2011 55| 0.15 0.754000| 2.4500 3:50:20 PM| 2.7865 3.4125 3.2500 2.4823
TBILL 09.14.11 |PIBLO311F127 |2M 9/14/2011 62| 0.17 0.100350| 2.5000 9:10:35 AM| 2.5000 3.3646 3.2000 2.5858
TBILL 09.21.11 |PIBL12101190 [2M 9/21/2011 69| 0.19 3.010000| 2.2000 9:48:04 AM[ 2.2000 3.3167 3.1500 2.6894
TBILL 09.28.11 |PIBLO311F136 |2M 9/28/2011 76| 0.21 8.000000| 2.3500 10:05:03 AM| 2.3500 3.2687 3.1000 2.7929
TBILL 10.05.11 |PIBL1210J206 [3M 10/5/2011 83| 0.23 0.520400| 2.3000 2:21:40 PM[ 2.3000 3.2208 3.0500 2.8965
TBILL 10.12.11* |PIBL0311G144 |3M 10/12/2011 90| 0.25 1.805578| 2.3750 10:43:28 AM| 2.3750 3.1729 3.0000 3.0000
TBILL 10.19.11 |PIBL1210J215 [3M 10/19/2011 97| 0.27 11.595768| 2.5750 12:10:26 PM| 2.6035 3.1742 2.9680 2.9681
TBILL 11.02.11 |PIBL1210K222 |4M 11/2/2011] 111] 0.30 27.763591| 2.6000 3:55:51 PM| 2.5327 3.1768 2.9040 2.9042
TBILL 11.16.11 |PIBL1210K231 [4M 11/16/2011| 125] 0.34 3.1793 2.8400 2.8404
TBILL 11.29.11 |PIBL1210L249 |5M 11/29/2011| 138| 0.38 6.161000| 2.4000 3:39:50 PM| 2.4000 3.1817 2.7805 2.7811
TBILL 01.11.12* |PIBL1211A016 [6M 1/11/2012] 181| 0.50 93.987718( 2.6001 3:56:03 PM| 2.5850 3.1896 2.5839 2.5850
TBILL 02.08.12 |PIBL1211B033 |7M 2/8/2012] 209| 0.57 3.2309 2.6767 2.6760
TBILL 02.22.12 |PIBL1211B042 [8M 2/22/2012| 223]| 0.61 3.2516 2.7232 2.7216
TBILL 03.07.12 |PIBL1211C050 |8M 3/7/2012] 237| 0.65 3.2723 2.7696 2.7671
TBILL 03.21.12 |PIBL1211C069 [9M 3/21/2012| 251 0.69 48.946600| 2.4000 3:36:16 PM| 2.5094 3.2929 2.8160 2.8126
TBILL 04.04.12 |PIBL1211D077 |9M 4/4/2012] 265| 0.73 0.728000| 2.9750 10:34:06 AM| 2.9750 3.3136 2.8625 2.8582
TBILL 04.18.12 |PIBL1211D086 [9M 4/18/2012| 279]| 0.76 2.157906| 2.4000 2:57:40 PM[ 2.4000 3.3343 2.9089 2.9037
TBILL 05.02.12 |PIBL1211E094 |10M 5/2/2012] 293| 0.80 3.3550 2.9554 2.9492
TBILL 06.13.12 |PIBL1211F128 [11M 6/13/2012| 335] 0.92 3.4170 3.0947 3.0858
TBILL 06.27.12 |PIBL1211F137 |1Y 6/27/2012| 349| 0.96 7.158713| 3.0000 3:56:24 PM| 3.0053 3.4377 3.1411 3.1314
TBILL 07.11.12* |PIBL1211G145 [1Y 7/11/2012] 363| 0.99] 318.581000| 3.0757 2:55:29 PM| 3.1807 3.4583 3.1875 3.1769




