Interpolated Bills

July 28, 2011
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield| Traded Time | W. Ave PDSI-F PDSI-R1 | PDSI-R2
TBILL 08.03.11 [PIBLO311E093 |<1M 8/3/2011 5| 0.01 4.3349 4.3125 4.3125
TBILL 08.10.11 [PIBL1210H164 |<1M 8/10/2011 12| 0.03 4.0459 3.9844 3.9844
TBILL 08.17.11 [PIBLO311E100 |<1M 8/17/2011 19| 0.05 1.703435| 3.7500 3:21:36 PM| 3.7500 3.7569 3.6563 3.6563
TBILL 08.24.11 [PIBL1210H173 |1M 8/24/2011 26| 0.07 3.4678 3.3281 3.3281
TBILL 08.31.11* [PIBLO311F118 |1M 8/31/2011 33| 0.09 3.1788 3.0000 3.0000
TBILL 09.07.11 [PIBL1210I181 |1M 9/7/2011 40( 0.11 3.0918 2.9125 2.9125
TBILL 09.14.11 |[PIBLO311F127 |2M 9/14/2011 47| 0.13| 140.000000| 2.3000 12:21:29 PM| 2.3000 3.0048 2.8250 2.8249
TBILL 09.21.11 [PIBL1210I190 |2M 9/21/2011 54 0.15 2.9178 2.7375 2.7374
TBILL 09.28.11 |[PIBL0O311F136 |2M 9/28/2011 61| 0.17 0.891000| 2.4000 11:40:06 AM| 2.4000 2.8308 2.6500 2.6499
TBILL 10.05.11 [PIBL1210J206 |2M 10/5/2011 68 0.19 0.539680| 2.5625 3:07:33 PM| 2.5625 2.7437 2.5625 2.5623
TBILL 10.12.11 [PIBL0311G144 |2M 10/12/2011 75| 0.21 2.6567 2.4750 2.4748
TBILL 10.19.11 [PIBL1210J215 |3M 10/19/2011 82 0.22 2.5697 2.3875 2.3872
TBILL 10.26.11* [PIBL0311G153 |3M 10/26/2011 89| 0.24| 137.963000| 2.2506 2:20:14 PM| 2.2997 2.4827 2.3000 2.2997
TBILL 11.02.11 [PIBL1210K222 |3M 11/2/2011 96 0.26 1.450000| 2.3000 11:16:53 AM| 2.3000 2.5126 2.3308 2.3274
TBILL 11.16.11 [PIBL1210K231 |4M 11/16/2011| 110 0.30 2.5723 2.3923 2.3828
TBILL 11.29.11 [PIBL1210L249 |4M 11/29/2011| 123| 0.34 2.6278 2.4495 2.4343
TBILL 01.11.12 [PIBL1211A016 |5M 1/11/2012| 166| 0.45 2.912000| 2.5907 10:21:45 AM| 2.5875 2.8114 2.6385 2.6045
TBILL 01.25.12* [PIBL0611G030 |6M 1/25/2012] 180 0.49| 355.549200| 2.6507 3:51:38 PM| 2.6599 2.8712 2.7000 2.6599
TBILL 02.08.12 [PIBL1211B033 |7M 2/8/2012| 194| 0.53 2.9025 2.7333 2.6966
TBILL 02.22.12 [PIBL1211B042 |7M 2/22/2012| 208 0.57 2.9339 2.7667 2.7332
TBILL 03.07.12 [PIBL1211C050 |8M 3/7/2012| 222| 0.61 2.9653 2.8000 2.7699
TBILL 03.21.12 [PIBL1211C069 |8M 3/21/2012| 236 0.65 2.9967 2.8333 2.8066
TBILL 04.04.12 [PIBL1211D077 |9M 4/4/2012| 250/ 0.68 3.0280 2.8667 2.8433
TBILL 04.18.12 [PIBL1211D086 |9M 4/18/2012| 264 0.72 3.0594 2.9000 2.8799
TBILL 05.02.12 [PIBL1211E094 |9M 5/2/2012| 278| 0.76 3.0908 2.9333 2.9166
TBILL 06.13.12 [PIBL1211F128 [11M 6/13/2012| 320 0.88 3.1849 3.0333 3.0266
TBILL 06.27.12 [PIBL1211F137 |11M 6/27/2012| 334| 0.92 3.2163 3.0667 3.0633
TBILL 07.11.12* [PIBL1211G145 |1Y 7/11/2012| 348 0.95 33.854585| 2.9503 3:37:14 PM| 3.0223 3.2477 3.1000 3.1000




