Interpolated Bills

July 18, 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 1 4.5000 4.5000 4.5000
TBILL 07.27.11 [PIBL1210G156 |<1M 7/27/2011 8| 0.02 4.2400 4.2000 4.2000
TBILL 08.03.11 |[PIBLO311E093 |<1M 8/3/2011 15| 0.04 3.9800 3.9000 3.9000
TBILL 08.10.11 [PIBL1210H164 |<1M 8/10/2011 22| 0.06 3.7200 3.6000 3.6000
TBILL 08.17.11 [PIBLO311E100 |1M 8/17/2011 29| 0.08 3.4600 3.3000 3.3000
TBILL 08.24.11* [PIBL1210H173 |1M 8/24/2011 36| 0.10 0.061311| 2.5000 2:19:14 PM| 2.5000 3.2000 3.0000 3.0000
TBILL 08.31.11 [PIBLO311F118 |1M 8/31/2011 43| 0.12 3.1591 2.9594 2.9594
TBILL 09.07.11 [PIBL1210I181 |2M 9/7/2011 50( 0.14 0.220187| 2.3750 2:24:17 PM| 2.3750 3.1183 2.9187 2.9187
TBILL 09.14.11 [PIBLO311F127 |2M 9/14/2011 57| 0.16 3.0774 2.8781 2.8781
TBILL 09.21.11 [PIBL1210I190 |2M 9/21/2011 64 0.18 3.0365 2.8375 2.8375
TBILL 09.28.11 [PIBL0O311F136 |2M 9/28/2011 71| 0.19 1.800000| 2.3850 10:53:23 AM| 2.3850 2.9957 2.7969 2.7969
TBILL 10.05.11 [PIBL1210J206 |2M 10/5/2011 78 0.21 2.9548 2.7562 2.7562
TBILL 10.12.11 [PIBL0311G144 |3M 10/12/2011 85| 0.23 2.9139 2.7156 2.7156
TBILL 10.19.11* [PIBL1210J215 |3M 10/19/2011 92 0.25 0.642000| 2.4500 3:28:58 PM| 2.4500 2.8731 2.6750 2.6750
TBILL 11.02.11 [PIBL1210K222 |4M 11/2/2011| 106| 0.29 2.8867 2.6761 2.6706
TBILL 11.16.11 [PIBL1210K231 |4M 11/16/2011| 120 0.33 2.9003 2.6772 2.6663
TBILL 11.29.11 [PIBL1210L249 |5M 11/29/2011| 133| 0.36 2.9129 2.6783 2.6623
TBILL 01.11.12* [PIBL1211A016 |6M 1/11/2012] 176 0.48| 188.122000| 2.5250 3:05:31 PM| 2.6489 2.9546 2.6817 2.6489
TBILL 02.08.12 [PIBL1211B033 |7M 2/8/2012| 204| 0.56 3.0110 2.7607 2.7314
TBILL 02.22.12 [PIBL1211B042 |7M 2/22/2012| 218 0.60 3.0392 2.8002 2.7726
TBILL 03.07.12 [PIBL1211C050 |8M 3/7/2012| 232| 0.64 0.020340| 3.1000 10:18:49 AM| 3.1000 3.0674 2.8397 2.8138
TBILL 03.21.12 [PIBL1211C069 |8M 3/21/2012| 246| 0.67 3.0956 2.8791 2.8551
TBILL 04.04.12 [PIBL1211D077 |9M 4/4/2012| 260| 0.71 3.1238 2.9186 2.8963
TBILL 04.18.12 [PIBL1211D086 |9M 4/18/2012| 274 0.75 3.1520 2.9581 2.9376
TBILL 05.02.12 [PIBL1211E094 |10M 5/2/2012| 288| 0.79 3.1802 2.9976 2.9788
TBILL 06.13.12 [PIBL1211F128 [11M 6/13/2012| 330 0.90 3.2648 3.1160 3.1025
TBILL 06.27.12 |[PIBL1211F137 |1Y 6/27/2012| 344| 0.94 3.2930 3.1555 3.1438
TBILL 07.11.12* [PIBL1211G145 |1Y 7/11/2012| 358 0.98 5.467000| 3.0002 2:53:17 PM| 3.0002 3.3212 3.1950 3.1850




