Interpolated Bills

July 19, 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 5[ 0.01 3.7970 3.7781 3.7781
TBILL 08.01.12 |PIBLO312E091 |<1M 8/1/2012 12| 0.03 33.368000| 1.9700 9:52:07 AM| 1.9700 3.4417 3.3898 3.3898
TBILL 08.08.12 |PIBL1211H162 |<1M 8/8/2012 19 0.05 3.0865 3.0016 3.0016
TBILL 08.22.12* |PIBL1211H171 |1M 8/22/2012 33| 0.09 2.3760 2.2250 2.2250
TBILL 09.05.12 |PIBL12111189 |2M 9/5/2012 471 0.13] 100.000000{ 2.0000 9:09:57 AM[ 2.0000 2.3353 2.1750 2.1750
TBILL 09.19.12 |PIBL12111198 |2M 9/19/2012 61| 0.17 2.2947 2.1250 2.1250
TBILL 10.10.12 |PIBL0312G142 |3M 10/10/2012 82| 0.22 2.2338 2.0500 2.0500
TBILL 10.17.12* |PIBL1211J213 |3M 10/17/2012 89| 0.24 2.2135 2.0250 2.0250
TBILL 10.31.12 |PIBL1211K220 |4M 10/31/2012] 103 0.28] 279.000000| 2.0000 9:10:15 AM[ 2.0000 2.2365 2.0458 2.0458
TBILL 11.28.12 |PIBL0O612E012 |5M 11/28/2012] 131| 0.36 2.2827 2.0875 2.0875
TBILL 12.26.12 |PIBL0O612F039 |5M 12/26/2012| 159 0.44 2.3288 2.1292 2.1292
TBILL 01.09.13* |PIBL1212A014 |6M 1/9/2013| 173| 0.47 0.104000| 2.1000 10:23:18 AM| 2.1000 2.3519 2.1500 2.1500
TBILL 02.06.13 |PIBL1212B031 |7M 2/6/2013] 201| 0.55 2.3921 2.1962 2.1962
TBILL 02.20.13 |PIBL1212B040 |7M 2/20/2013| 215| 0.59 2.4122 2.2192 2.2192
TBILL 03.06.13 |PIBL1212C058 |8M 3/6/2013] 229| 0.63 2.4323 2.2423 2.2423
TBILL 03.20.13 |PIBL1212C067 |8M 3/20/2013| 243 0.67 2.4524 2.2654 2.2654
TBILL 04.17.13 |PIBL1212D084 |9M 4/17/2013| 271 0.74 2.4925 2.3115 2.3115
TBILL 05.02.13 |PIBL1212E092 |10M 5/2/2013] 286| 0.78 2.5141 2.3363 2.3363
TBILL 05.15.13 |PIBL1212E109 [10M 5/15/2013| 299| 0.82 2.5327 2.3577 2.3577
TBILL 05.29.13 |PIBL1212E118 |[11M 5/29/2013| 313| 0.86 2.5528 2.3808 2.3808
TBILL 06.26.13 |PIBL1212F135 [11M 6/26/2013| 341| 0.93 2.5930 2.4269 2.4269
TBILL 07.10.13* |PIBL1212G143 |1Y 7/10/2013| 355 0.97 2.6131 2.4500 2.4500




