Interpolated Bills

April 23, 2013
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield | Traded Time | W. Ave PDSI-F PDSI-R1 | PDSI-R2
TBILL 05.02.13 [PIBL1212E092 <1M 5/2/2013 8] 0.02 2.8768 2.8504 2.8504
TBILL 05.08.13 |[PIBL0O313A020 <1M 5/8/2013 14| 0.04 2.3426 2.2937 2.2937
TBILL 05.15.13 [PIBL1212E109 <1M 5/15/2013 21| 0.06 1.7194 1.6441 1.6441
TBILL 05.29.13* |PIBL1212E118 1M 5/29/2013 35| 0.10 0.4729 0.3450 0.3450
TBILL 06.05.13 |PIBL0313C037 1M 6/5/2013 421 0.12 0.4487 0.3175 0.3175
TBILL 06.13.13 |[PIBL0612L069 2M 6/13/2013 50| 0.14 0.4210 0.2861 0.2861
TBILL 06.26.13 |PIBL1212F135 2M 6/26/2013 63| 0.17 0.3760 0.2350 0.2350
TBILL 07.03.13 [PIBL0313D045 2M 7/3/2013 70| 0.19( 1,000.000000] 0.4500 10:20:53 AM| 0.4500 0.3518 0.2075 0.2075
TBILL 07.10.13 [PIBL1212G143 2M 7/10/2013 77| 0.21 0.3276 0.1800 0.1800
TBILL 07.24.13* [PIBL1212G152 3M 7/24/2013 91| 0.25 0.2792 0.1250 0.1250
TBILL 08.07.13 [PIBL1212H160 4M 8/7/2013| 105| 0.29 0.3045 0.1500 0.1493
TBILL 08.22.13 [PIBL1212H179 4M 8/22/2013| 120| 0.33 0.3316 0.1768 0.1753
TBILL 09.04.13 [PIBL1212I187 5M 9/4/2013| 133 0.37 0.3551 0.2000 0.1979
TBILL 09.18.13 [PIBL12121196 5M 9/18/2013| 147| 0.40 0.3803 0.2250 0.2221
TBILL 10.02.13 [PIBL1212J202 5M 10/2/2013| 161| 0.44 0.4056 0.2500 0.2464
TBILL 10.30.13* [PIBL1212J211 6M| 10/30/2013| 189 0.52 0.4562 0.3000 0.2950
TBILL 11.13.13 [PIBL1212K228 7M|  11/13/2013| 203| 0.56 0.4827 0.3273 0.3214
TBILL 11.27.13 [PIBL1212K237 M| 11/27/2013| 217| 0.60 0.5092 0.3545 0.3477
TBILL 12.11.13 [PIBL1212L.245 8M| 12/11/2013] 231| 0.63 0.5358 0.3818 0.3741
TBILL 01.08.14 |PIBL1213A012 9M 1/8/2014| 259| 0.71 0.5888 0.4364 0.4268
TBILL 02.05.14 [PIBL1213A021 10M 2/5/2014| 287| 0.79 0.6418 0.4909 0.4795
TBILL 03.05.14 [PIBL1213C038 11M 3/5/2014| 315] 0.87 0.6949 0.5455 0.5323
TBILL 04.02.14* [PIBL1213D046 1Y 4/2/2014| 343| 0.94 0.100000f 0.2500 11:57:28 AM| 0.2500 0.7479 0.6000 0.5850




