Interpolated Bills

April 01, 2013
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield | Traded Time | W. Ave PDSI-F PDSI-R1 | PDSI-R2
TBILL 04.03.13 |PIBL0612J053 <1M 4/3/2013 1l 0.00 3.5000 3.5000 3.5000
TBILL 04.10.13 [PIBLO313A011 <1M 4/10/2013 8] 0.02 2.8759 2.8500 2.8500
TBILL 04.17.13 [PIBL1212D084 <1M 4/17/2013 15| 0.04 2.2518 2.2000 2.2000
TBILL 05.02.13 [PIBL1212E092 1M 5/2/2013 30| 0.08 0.9144 0.8071 0.8071
TBILL 05.08.13* [PIBL0313A020 1M 5/8/2013 36| 0.10 0.3795 0.2500 0.2500
TBILL 05.15.13 [PIBL1212E109 1M 5/15/2013 43| 0.12 0.3798 0.2500 0.2500
TBILL 05.29.13 |[PIBL1212E118 2M 5/29/2013 57| 0.16 0.3803 0.2500 0.2500
TBILL 06.05.13 [PIBL0313C037 2M 6/5/2013 64| 0.18] 230.750000| 0.0750 10:38:06 AM| 0.0750 0.3805 0.2500 0.2500
TBILL 06.13.13 |[PIBL0612L069 2M 6/13/2013 72| 0.20 0.3808 0.2500 0.2500
TBILL 06.26.13 [PIBL1212F135 3M 6/26/2013 85| 0.23 0.3813 0.2500 0.2500
TBILL 07.10.13* [PIBL1212G143 3M 7/10/2013 99| 0.27 0.3818 0.2500 0.2500
TBILL 07.24.13 [PIBL1212G152 4M 7/24/2013] 113| 0.31 0.3973 0.2625 0.2625
TBILL 08.07.13 [PIBL1212H160 4M 8/7/2013| 127| 0.35 0.4129 0.2750 0.2750
TBILL 08.22.13 [PIBL1212H179 5M 8/22/2013| 142| 0.39 0.4295 0.2884 0.2884
TBILL 09.04.13 |PIBL12121187 5M 9/4/2013| 155| 0.43 0.4439 0.3000 0.3000
TBILL 09.18.13 |[PIBL12121196 5M 9/18/2013| 169| 0.46 0.4595 0.3125 0.3125
TBILL 10.02.13* [PIBL1212J202 6M 10/2/2013| 183| 0.50 0.4750 0.3250 0.3250
TBILL 10.30.13 [PIBL1212J211 7M| 10/30/2013| 211]| 0.58 0.5527 0.4023 0.4023
TBILL 11.13.13 |[PIBL1212K228 8M| 11/13/2013| 225| 0.62 0.5915 0.4409 0.4409
TBILL 11.27.13 |[PIBL1212K237 8M| 11/27/2013| 239| 0.66 0.6304 0.4795 0.4795
TBILL 12.11.13 [PIBL1212L.245 9M| 12/11/2013| 253| 0.70 4.008000| 0.4500 11:48:27 AM| 0.4500 0.6692 0.5182 0.5182
TBILL 01.08.14 [PIBL1213A012 9M 1/8/2014| 281| 0.77 0.7469 0.5955 0.5955
TBILL 02.05.14 [PIBL1213A021 10M 2/5/2014| 309| 0.85 0.8246 0.6727 0.6727
TBILL 03.05.14* [PIBL1213C038 1Y 3/5/2014| 337| 0.93 0.9023 0.7500 0.7500




