Interpolated Bills

July 10, 2012
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) (Last Yield| Traded Time | W. Ave PDSI-F | PDSI-R1 | PDSI-R2
TBILL 07.25.12 |PIBL1211G154 |<1M 7/25/2012 14 0.04 3.5561 3.4768 3.4016
TBILL 08.01.12 |PIBL0O312E091 |1M 8/1/2012 21| 0.06 1.000000| 2.0750 10:26:17 AM| 2.0750 3.3171 3.1951 3.0794
TBILL 08.08.12 |PIBL1211H162 |1M 8/8/2012 28| 0.08 5.275000| 1.9500 2:41:53 PM| 1.9500 3.0780 2.9134 2.7572
TBILL 08.22.12* |PIBL1211H171 |1M 8/22/2012 42| 0.12 70.000000 2.1250 3:44:07 PM| 2.1250 2.6000 2.3500 2.1127
TBILL 09.05.12 |PIBL12111189 |2M 9/5/2012 56| 0.15 2.5571 2.3000 2.1090
TBILL 09.19.12 |PIBL12111198 |2M 9/19/2012 701 0.19 2.5143 2.2500 2.1053
TBILL 10.10.12* |PIBL0312G142 |3M 10/10/2012 91| 0.25[ 100.000000( 2.1000 11:55:32 AM| 2.1000 2.4500 2.1750 2.0998
TBILL 10.17.12 |PIBL1211J213 |3M 10/17/2012 98| 0.27 0.200000| 2.0000 10:36:30 AM| 2.0000 2.4510 2.1827 2.1012
TBILL 10.31.12 |PIBL1211K220 |4M 10/31/2012] 112 0.31 0.300000| 3.0000 9:29:07 AM[ 3.0000 2.4530 2.1981 2.1040
TBILL 11.28.12 |PIBL0O612E012 |5M 11/28/2012| 140| 0.38 2.4570 2.2288 2.1096
TBILL 12.26.12 |PIBL0O612F039 |6M 12/26/2012| 168| 0.46 57.329772( 2.0000 3:27:55 PM| 2.0000 2.4611 2.2596 2.1152
TBILL 01.09.13* |PIBL1212A014 |6M 1/9/2013| 182| 0.50f 372.260672( 2.1000 3:57:563 PM| 2.1175 2.4631 2.2750 2.1180
TBILL 02.06.13 |PIBL1212B031 |7M 2/6/2013] 210| 0.58 2.5127 2.2928 2.1622
TBILL 02.20.13 |PIBL1212B040 |8M 2/20/2013| 224 0.61 2.5375 2.3017 2.1843
TBILL 03.06.13 |PIBL1212C058 |8M 3/6/2013] 238| 0.65 2.5623 2.3106 2.2063
TBILL 03.20.13 |PIBL1212C067 |9M 3/20/2013| 252| 0.69 2.5872 2.3195 2.2284
TBILL 04.17.13 |PIBL1212D084 |10M 4/17/2013| 280 0.77 2.6368 2.3374 2.2726
TBILL 05.02.13 |PIBL1212E092 |10M 5/2/2013] 295| 0.81 1.300000] 2.2501 11:13:24 AM| 2.2501 2.6634 2.3469 2.2963
TBILL 05.15.13 |PIBL1212E109 |[11M 5/15/2013| 308 0.84 2.6864 2.3552 2.3168
TBILL 05.29.13 |PIBL1212E118 |11M 5/29/2013| 322| 0.88 2.7112 2.3641 2.3388
TBILL 06.26.13 |PIBL1212F135 |1Y 6/26/2013| 350| 0.96 2.7609 2.3819 2.3830
TBILL 07.10.13* |PIBL1212G143 |1Y 7/10/2013| 364 1.00] 401.503474| 2.3900 11:52:08 AM| 2.4051 2.7857 2.3908 2.4051




