Interpolated Bills

July 16, 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 8| 0.02 3.6845 3.6550 3.6550
TBILL 08.01.12 |PIBLO312E091 |<1M 8/1/2012 15[ 0.04 0.681616| 1.9750 3:55:08 PM| 1.9750 3.3691 3.3100 3.3100
TBILL 08.08.12 |PIBL1211H162 |<1M 8/8/2012 22| 0.06 3.0536 2.9650 2.9650
TBILL 08.22.12* |PIBL1211H171 |1M 8/22/2012 36 0.10 2.4227 2.2750 2.2750
TBILL 09.05.12 |PIBL12111189 |2M 9/5/2012 50| 0.14 2.3948 2.2488 2.2500
TBILL 09.19.12 |PIBL12111198 |2M 9/19/2012 64| 0.18 2.3669 2.2225 2.2250
TBILL 10.10.12 |PIBL0312G142 |3M 10/10/2012 85| 0.23 7.021945| 1.9850 10:13:31 AM| 1.9850 2.3251 2.1831 2.1875
TBILL 10.17.12* |PIBL1211J213 |3M 10/17/2012 92| 0.25 2.3112 2.1700 2.1750
TBILL 10.31.12 |PIBL1211K220 |4M 10/31/2012] 106| 0.29 2.3192 2.1750 2.1792
TBILL 11.28.12 |PIBL0O612E012 |5M 11/28/2012| 134 0.37 2.3354 2.1850 2.1875
TBILL 12.26.12 |PIBL0O612F039 |5M 12/26/2012| 162 0.44 2.3515 2.1950 2.1958
TBILL 01.09.13* |PIBL1212A014 |6M 1/9/2013| 176] 0.48 14.514000| 2.1000 11:55:43 AM| 2.1000 2.3596 2.2000 2.2000
TBILL 02.06.13 |PIBL1212B031 |7M 2/6/2013] 204| 0.56 2.4078 2.2423 2.2423
TBILL 02.20.13 |PIBL1212B040 |7M 2/20/2013| 218| 0.60 2.4319 2.2635 2.2635
TBILL 03.06.13 |PIBL1212C058 |8M 3/6/2013] 232| 0.64 2.4559 2.2846 2.2846
TBILL 03.20.13 |PIBL1212C067 |8M 3/20/2013| 246 0.67 2.4800 2.3058 2.3058
TBILL 04.17.13 |PIBL1212D084 |9M 4/17/2013| 274| 0.75 2.5282 2.3481 2.3481
TBILL 05.02.13 |PIBL1212E092 |10M 5/2/2013] 289| 0.79 2.5540 2.3707 2.3707
TBILL 05.15.13 |PIBL1212E109 [10M 5/15/2013| 302| 0.83 2.5764 2.3904 2.3904
TBILL 05.29.13 |PIBL1212E118 |[11M 5/29/2013| 316 0.87 2.6004 2.4115 2.4115
TBILL 06.26.13 |PIBL1212F135 |1Y 6/26/2013| 344 0.94 2.6486 2.4538 2.4538
TBILL 07.10.13* |PIBL1212G143 |1Y 7/10/2013| 358| 0.98 7.819000| 2.3875 3:17:40 PM| 2.3875 2.6727 2.4750 2.4750




