Interpolated Bills

July 04, 2012
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) (Last Yield| Traded Time | W. Ave PDSI-F | PDSI-R1 | PDSI-R2
TBILL 07.11.12 |PIBL1211G145 |<1M 7/11/2012 6] 0.02 3.7788 3.7538 3.7556
TBILL 07.25.12 |PIBL1211G154 |<1M 7/25/2012 20( 0.05 3.1594 3.0644 3.0711
TBILL 08.01.12 |PIBLO312E091 |1M 8/1/2012 271 0.07] 726.004528| 2.3750 3:31:07 PM| 2.3851 2.8497 2.7197 2.7289
TBILL 08.08.12* |PIBL1211H162 |1M 8/8/2012 34| 0.09] 2290.264000| 2.4000 3:21:18 PM| 2.3873 2.5400 2.3750 2.3867
TBILL 08.22.12 |PIBL1211H171 |2M 8/22/2012 48| 0.13 2.5085 2.3400 2.3494
TBILL 09.05.12 |PIBL12111189 |2M 9/5/2012 62| 0.17 2.4771 2.3050 2.3120
TBILL 09.19.12 |PIBL12111198 |2M 9/19/2012 76| 0.21 2.4456 2.2700 2.2747
TBILL 10.17.12* |PIBL1211J213 |3M 10/17/2012] 104| 0.28 1.235000( 3.0000 9:38:54 AM| 3.0000 2.3827 2.2000 2.2000
TBILL 10.31.12 |PIBL1211K220 |4M 10/31/2012] 118| 0.32 75.135000( 2.2750 2:04:48 PM| 2.2583 2.3994 2.2108 2.2119
TBILL 11.28.12 |PIBL0O612E012 |5M 11/28/2012| 146| 0.40 2.4327 2.2325 2.2358
TBILL 12.26.12 |PIBL0612F039 |6M 12/26/2012| 174 0.48] 870.403000| 2.2500 11:55:42 AM| 2.2650 2.4660 2.2542 2.2597
TBILL 01.09.13* |PIBL1212A014 |6M 1/9/2013| 188| 0.52 2.4827 2.2650 2.2717
TBILL 02.06.13 |PIBL1212B031 |7M 2/6/2013] 216] 0.59 2.5068 2.2958 2.3014
TBILL 02.20.13 |PIBL1212B040 |8M 2/20/2013| 230| 0.63 2.5188 2.3113 2.3163
TBILL 03.06.13 |PIBL1212C058 |8M 3/6/2013| 244| 0.67 2.5309 2.3267 2.3311
TBILL 03.20.13 |PIBL1212C067 |9M 3/20/2013| 258 0.71 25.310000| 2.3250 11:20:51 AM| 2.3250 2.5429 2.3421 2.3460
TBILL 04.17.13 |PIBL1212D084 |10M 4/17/2013| 286| 0.78 2.5671 2.3729 2.3757
TBILL 05.02.13 |PIBL1212E092 |10M 5/2/2013] 301| 0.82 12.754000| 2.4250 2:01:13 PM| 2.4250 2.5800 2.3894 2.3916
TBILL 05.15.13 |PIBL1212E109 |[11M 5/15/2013| 314| 0.86 2.5912 2.4038 2.4054
TBILL 05.29.13 |PIBL1212E118 |[11M 5/29/2013| 328| 0.90 2.6032 2.4192 2.4203
TBILL 06.26.13" |PIBL1212F135 |1Y 6/26/2013| 356| 0.98 50.000000( 2.4500 3:13:37 PM| 2.4500 2.6273 2.4500 2.4500




