Interpolated Bills

July 06, 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 6| 0.02 10.003145| 2.7500 3:50:24 PM| 2.7500 4.3689 4.3485 4.3485
TBILL 07.20.11 [PIBL0311D085 |<1M 7/20/2011 13| 0.04 8.007000| 2.7500 11:16:42 AM| 2.7500 4.1853 4.1364 4.1364
TBILL 07.27.11 [PIBL1210G156 |<1M 7/27/2011 20| 0.05 0.514725| 2.4000 9:38:45 AM| 2.4000 4.0017 3.9242 3.9242
TBILL 08.03.11 [PIBLO311E093 |1M 8/3/2011 27| 0.07 3.8182 3.7121 3.7121
TBILL 08.10.11* [PIBL1210H164 |1M 8/10/2011 34| 0.09 3.6346 3.5000 3.5000
TBILL 08.17.11 [PIBLO311E100 |1M 8/17/2011 41 0.11 3.5745 3.4375 3.4375
TBILL 08.24.11 [PIBL1210H173 |2M 8/24/2011 48| 0.13 12.506000| 2.3750 3:20:28 PM| 2.7348 3.5144 3.3750 3.3750
TBILL 08.31.11 [PIBLO311F118 |2M 8/31/2011 55 0.15 3.4543 3.3125 3.3125
TBILL 09.07.11 [PIBL1210I1181 |2M 9/7/2011 62| 0.17 8.000000| 2.4500 3:17:39 PM| 2.4500 3.3942 3.2500 3.2500
TBILL 09.14.11 [PIBLO311F127 |2M 9/14/2011 69 0.19 0.702000| 2.5000 9:42:02 AM| 2.5000 3.3341 3.1875 3.1875
TBILL 09.21.11 [PIBL12101190 |2M 9/21/2011 76| 0.21 3.2740 3.1250 3.1250
TBILL 09.28.11 [PIBL0O311F136 |3M 9/28/2011 83 0.23 9.941487| 2.5000 3:09:19 PM| 2.4930 3.2139 3.0625 3.0625
TBILL 10.05.11* [PIBL1210J206 |3M 10/5/2011 90( 0.25 3.526000| 2.5000 2:34:56 PM| 2.5000 3.1538 3.0000 3.0000
TBILL 10.19.11 [PIBL1210J215 |4M 10/19/2011| 104 0.28 49.132353| 2.6250 3:44:34 PM| 2.6264 3.1571 3.0000 3.0000
TBILL 11.02.11 [PIBL1210K222 |4M 11/2/2011| 118| 0.32 3.1604 3.0000 3.0000
TBILL 11.16.11 [PIBL1210K231 |5M 11/16/2011| 132 0.36 3.1637 3.0000 3.0000
TBILL 11.29.11 [PIBL1210L249 |5M 11/29/2011| 145| 0.40 2.303000| 2.4000 11:03:06 AM| 2.4000 3.1668 3.0000 3.0000
TBILL 01.11.12* [PIBL1211A016 |6M 1/11/2012| 188| 0.52 3.1769 3.0000 3.0000
TBILL 02.08.12 [PIBL1211B033 |7M 2/8/2012| 216| 0.59 3.1936 3.0167 3.0167
TBILL 02.22.12 [PIBL1211B042 |8M 2/22/2012| 230 0.63 3.2019 3.0250 3.0250
TBILL 03.07.12 [PIBL1211C050 |8M 3/7/2012| 244| 0.67 3.2103 3.0333 3.0333
TBILL 03.21.12 [PIBL1211C069 |9M 3/21/2012| 258 0.71 3.2186 3.0417 3.0417
TBILL 04.04.12 [PIBL1211D077 |9M 4/4/2012| 272| 0.75 3.2269 3.0500 3.0500
TBILL 04.18.12 [PIBL1211D086 [10M 4/18/2012| 286 0.78 3.2353 3.0583 3.0583
TBILL 05.02.12 [PIBL1211E094 |10M 5/2/2012| 300| 0.82 3.2436 3.0667 3.0667
TBILL 06.13.12 [PIBL1211F128 [11M 6/13/2012| 342 0.94 3.2686 3.0917 3.0917
TBILL 06.27.12* [PIBL1211F137 |1Y 6/27/2012| 356| 0.98 3.2769 3.1000 3.1000




