Interpolated Bills

July 17,2012
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 7| 0.02 3.7213 3.6956 3.6956
TBILL 08.01.12 |PIBLO312E091 |<1M 8/1/2012 14| 0.04 3.3962 3.3404 3.3404
TBILL 08.08.12 |PIBL1211H162 |<1M 8/8/2012 21| 0.06 0.700000| 2.5000 2:38:19 PM| 2.5000 3.0710 2.9853 2.9853
TBILL 08.22.12* |PIBL1211H171 |1M 8/22/2012 35 0.10 2.4208 2.2750 2.2750
TBILL 09.05.12 |PIBL12111189 |2M 9/5/2012 49 0.13 2.3757 2.2063 2.2063
TBILL 09.19.12 |PIBL12111198 |2M 9/19/2012 63| 0.17 2.3306 2.1375 2.1375
TBILL 10.10.12 |PIBL0312G142 |3M 10/10/2012 84| 0.23] 564.640000( 2.0000 11:03:58 AM| 2.0000 2.2629 2.0344 2.0344
TBILL 10.17.12* |PIBL1211J213 |3M 10/17/2012 91| 0.25 2.2404 2.0000 2.0000
TBILL 10.31.12 |PIBL1211K220 |4M 10/31/2012] 105 0.29 2.2619 2.0250 2.0250
TBILL 11.28.12 |PIBL0O612E012 |5M 11/28/2012] 133| 0.36 2.3048 2.0750 2.0750
TBILL 12.26.12 |PIBL0O612F039 |5M 12/26/2012| 161 0.44 2.3478 2.1250 2.1249
TBILL 01.09.13* |PIBL1212A014 |6M 1/9/2013| 175| 0.48| 1502.014281 2.1000 11:47:00 AM| 2.1499 2.3692 2.1500 2.1499
TBILL 02.06.13 |PIBL1212B031 |7M 2/6/2013] 203| 0.56 2.4201 2.1885 2.1884
TBILL 02.20.13 |PIBL1212B040 |7M 2/20/2013| 217| 0.59 2.4456 2.2077 2.2076
TBILL 03.06.13 |PIBL1212C058 |8M 3/6/2013] 231| 0.63 2.4710 2.2269 2.2268
TBILL 03.20.13 |PIBL1212C067 |8M 3/20/2013| 245 0.67 2.4964 2.2462 2.2461
TBILL 04.17.13 |PIBL1212D084 |9M 4/17/2013| 273| 0.75 2.5473 2.2846 2.2845
TBILL 05.02.13 |PIBL1212E092 |10M 5/2/2013] 288| 0.79 15.253178| 3.2500 8:55:17 AM| 3.2500 2.5746 2.3052 2.3051
TBILL 05.15.13 |PIBL1212E109 [10M 5/15/2013| 301| 0.82 2.5982 2.3231 2.3230
TBILL 05.29.13 |PIBL1212E118 |[11M 5/29/2013| 315| 0.86 2.6237 2.3423 2.3422
TBILL 06.26.13 |PIBL1212F135 [11M 6/26/2013| 343 0.94] 250.000000| 2.4000 11:22:28 AM| 2.4000 2.6746 2.3808 2.3806
TBILL 07.10.13* |PIBL1212G143 |1Y 7/10/2013| 357 0.98] 905.200000| 2.3750 11:30:36 AM[ 2.3999 2.7000 2.4000 2.3999




