Interpolated Bills

April 11,2013
Instrument . . .

Name ISIN Tenor| Maturity | Days| YRS | D. Vol (MM) |Last Yield [ Traded Time | W. Ave PDSI-F PDSI-R1 | PDSI-R2
TBILL 04.17.13 [PIBL1212D084 <1M 4/17/2013 5[ 0.01 3.1232 3.0906 3.0876
TBILL 05.02.13 |PIBL1212E092 <1M 5/2/2013 20[ 0.05 0.652600| 0.1500 10:32:20 AM[ 0.1500 1.7101 1.5555 1.5409
TBILL 05.08.13 [PIBL0O313A020 1M 5/8/2013 26| 0.07 63.000000{ 0.0450 3:38:36 PM| 0.0450 1.1448 0.9414 0.9223
TBILL 05.15.13* |PIBL1212E109 1M 5/15/2013 33| 0.09({ 407.000000] 0.2000 3:37:53 PM| 0.2246 0.4854 0.2250 0.2005
TBILL 05.29.13 [PIBL1212E118 2M 5/29/2013 471 0.13 0.4735 0.2375 0.2191
TBILL 06.05.13 [PIBL0313C037 2M 6/5/2013 54| 0.15 0.4676 0.2437 0.2284
TBILL 06.13.13 [PIBL0612L069 2M 6/13/2013 62| 0.17 0.4608 0.2509 0.2391
TBILL 06.26.13 |PIBL1212F135 2M 6/26/2013 75| 0.21 0.4498 0.2625 0.2564
TBILL 07.03.13 [PIBL0313D045 3M 7/3/2013 82| 0.23 0.4438 0.2687 0.2657
TBILL 07.10.13* |PIBL1212G143 3M 7/10/2013 89| 0.24 0.4379 0.2750 0.2750
TBILL 07.24.13 |PIBL1212G152 4M 7/24/2013| 103| 0.28 0.4548 0.2917 0.2917
TBILL 08.07.13 [PIBL1212H160 4M 8/7/2013] 117 0.32 0.4717 0.3083 0.3083
TBILL 08.22.13 [PIBL1212H179 5M 8/22/2013| 132| 0.36 0.4898 0.3262 0.3262
TBILL 09.04.13 [PIBL1212I187 5M 9/4/2013] 145 0.40 0.729000| 0.7000 10:48:25 AM| 0.7000 0.5054 0.3417 0.3417
TBILL 09.18.13 |PIBL12121196 5M 9/18/2013| 159 0.44 0.5223 0.3583 0.3583
TBILL 10.02.13* |PIBL1212J202 6M 10/2/2013| 173 0.48 0.5392 0.3750 0.3750
TBILL 10.30.13 |PIBL1212J211 7M| 10/30/2013| 201 0.55 0.5870 0.4212 0.4212
TBILL 11.13.13 |PIBL1212K228 7/M|  11/13/2013| 215[ 0.59 0.6109 0.4442 0.4442
TBILL 11.27.13 |PIBL1212K237 8M| 11/27/2013| 229 0.63 0.6348 0.4673 0.4673
TBILL 12.11.13 |PIBL1212L.245 8M| 12/11/2013| 243| 0.67 0.6587 0.4904 0.4904
TBILL 01.08.14 |PIBL1213A012 M 1/8/2014| 271| 0.74 0.7066 0.5365 0.5365
TBILL 02.05.14 |PIBL1213A021 10M 2/5/2014] 299 0.82 0.7544 0.5827 0.5827
TBILL 03.05.14 |PIBL1213C038 11M 3/5/2014| 327 0.90 0.8022 0.6288 0.6288
TBILL 04.02.14* |PIBL1213D046 1Y 4/2/2014] 355 0.98 37.971585| 0.3001 3:56:27 PM{ 0.3050 0.8500 0.6750 0.6750




