Interpolated Bills

July 08, 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 2| 0.01 68.150000( 2.7500 10:29:44 AM| 2.7500 4.4764 4.4722 4.4722
TBILL 07.20.11 |PIBL0311D085 [<1M 7/20/2011 9] 0.02 4.3111 4.2778 4.2778
TBILL 07.27.11 |PIBL1210G156 |<1M 7/27/2011 16| 0.04 4.1458 4.0833 4.0833
TBILL 08.03.11 |PIBLO311E093 [<1M 8/3/2011 23| 0.06 3.9806 3.8889 3.8889
TBILL 08.10.11 |PIBL1210H164 |1M 8/10/2011 30 0.08 3.8153 3.6944 3.6944
TBILL 08.17.11* |PIBLO311E100 [1M 8/17/2011 37| 0.10 3.6500 3.5000 3.5000
TBILL 08.24.11 |PIBL1210H173 |1M 8/24/2011 44 0.12 3.5949 3.4444 3.4444
TBILL 08.31.11 |PIBL0O311F118 [2M 8/31/2011 51] 0.14 3.5397 3.3889 3.3889
TBILL 09.07.11 |PIBL1210I1181 |2M 9/7/2011 58| 0.16 3.4846 3.3333 3.3333
TBILL 09.14.11 |PIBL0311F127 [2M 9/14/2011 65| 0.18] 141.003775| 2.6000 2:12:20 PM| 2.5993 3.4295 3.2778 3.2778
TBILL 09.21.11 |PIBL12101190 |2M 9/21/2011 72| 0.20 3.3744 3.2222 3.2222
TBILL 09.28.11 |PIBL0O311F136 [2M 9/28/2011 79| 0.22 0.613200| 2.4000 3:29:49 PM| 2.4000 3.3192 3.1667 3.1667
TBILL 10.05.11 |PIBL1210J206 |3M 10/5/2011 86| 0.24 0.219000| 2.5000 3:20:17 PM| 2.9771 3.2641 3.1111 3.1111
TBILL 10.19.11* |PIBL1210J215 [3M 10/19/2011f 100| 0.27 2.511000| 2.6000 12:03:28 PM| 2.6000 3.1538 3.0000 3.0000
TBILL 11.02.11 |PIBL1210K222 |4M 11/2/2011] 114] 0.31| 933.599120 2.5000 2:59:37 PM| 2.6224 3.1538 3.0000 2.9583
TBILL 11.16.11 |PIBL1210K231 [4M 11/16/2011| 128 0.35 3.1538 3.0000 2.9167
TBILL 11.29.11 |PIBL1210L249 |5M 11/29/2011| 141| 0.39 3.1538 3.0000 2.8780
TBILL 01.11.12* |PIBL1211A016 [6M 1/11/2012] 184| 0.50 78.000000( 2.7500 3:01:16 PM| 2.7500 3.1538 3.0000 2.7500
TBILL 02.08.12 |PIBL1211B033 |7M 2/8/2012] 212| 0.58 3.1702 3.0167 2.8083
TBILL 02.22.12 |PIBL1211B042 [8M 2/22/2012| 226] 0.62 3.1784 3.0250 2.8375
TBILL 03.07.12 |PIBL1211C050 |8M 3/7/2012] 240| 0.66[ 190.000000( 2.8000 3:01:41 PM| 2.8000 3.1865 3.0333 2.8667
TBILL 03.21.12 |PIBL1211C069 [9M 3/21/2012| 254 0.70 3.1947 3.0417 2.8958
TBILL 04.04.12 |PIBL1211D077 |9M 4/4/2012] 268| 0.73 3.2029 3.0500 2.9250
TBILL 04.18.12 |PIBL1211D086 [9M 4/18/2012| 282| 0.77 3.2111 3.0583 2.9542
TBILL 05.02.12 |PIBL1211E094 |10M 5/2/2012] 296| 0.81 3.2192 3.0667 2.9833
TBILL 06.13.12 |PIBL1211F128 [11M 6/13/2012| 338] 0.93 3.2437 3.0917 3.0708
TBILL 06.27.12* |PIBL1211F137 |1Y 6/27/2012| 352| 0.96 3.2519 3.1000 3.1000




