Interpolated Bills

July 09, 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 1 4.0000 4.0000 4.0000
TBILL 07.25.12 |PIBL1211G154 |<1M 7/25/2012 15[ 0.04 3.3058 3.2250 3.2000
TBILL 08.01.12 |PIBLO312E091 |1M 8/1/2012 22| 0.06 2.000000| 2.1000 11:59:44 AM| 2.1000 2.9587 2.8375 2.8000
TBILL 08.08.12* |PIBL1211H162 |1M 8/8/2012 29| 0.08 2.6115 2.4500 2.4000
TBILL 08.22.12 |PIBL1211H171 |2M 8/22/2012 43| 0.12 2.5650 2.4050 2.3500
TBILL 09.05.12 |PIBL12111189 |2M 9/5/2012 57] 0.16 2.5185 2.3600 2.3000
TBILL 09.19.12 |PIBL12111198 |2M 9/19/2012 711 0.19 2.4719 2.3150 2.2500
TBILL 10.17.12* |PIBL1211J213 |3M 10/17/2012 99| 0.27 2.3788 2.2250 2.1500
TBILL 10.31.12 |PIBL1211K220 |4M 10/31/2012] 113| 0.31 2.3978 2.2417 2.1708
TBILL 11.28.12 |PIBL0O612E012 |5M 11/28/2012] 141| 0.39 2.4356 2.2750 2.2125
TBILL 12.26.12 |PIBL0612F039 |6M 12/26/2012] 169| 0.46 5.040000| 2.1500 10:50:09 AM| 2.1500 2.4734 2.3083 2.2542
TBILL 01.09.13* |PIBL1212A014 |6M 1/9/2013| 183| 0.50 2.4923 2.3250 2.2750
TBILL 02.06.13 |PIBL1212B031 |7M 2/6/2013] 211| 0.58 2.5172 2.3500 2.3100
TBILL 02.20.13 |PIBL1212B040 |8M 2/20/2013| 225| 0.62 2.5297 2.3625 2.3275
TBILL 03.06.13 |PIBL1212C058 |8M 3/6/2013] 239| 0.65 2.5422 2.3750 2.3450
TBILL 03.20.13 |PIBL1212C067 |9M 3/20/2013| 253| 0.69 2.5546 2.3875 2.3625
TBILL 04.17.13 |PIBL1212D084 |10M 4/17/2013| 281 0.77 2.5796 2.4125 2.3975
TBILL 05.02.13 |PIBL1212E092 |10M 5/2/2013] 296| 0.81 2.5929 2.4259 2.4162
TBILL 05.15.13 |PIBL1212E109 |[11M 5/15/2013| 309| 0.85 2.6045 2.4375 2.4325
TBILL 05.29.13 |PIBL1212E118 |[11M 5/29/2013| 323| 0.88 2.6170 2.4500 2.4500
TBILL 06.26.13" |PIBL1212F135 |1Y 6/26/2013| 351| 0.96 2.6419 2.4750 2.4850




