Interpolated Bills

April 26, 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 3] 0.01 3.3326 3.3244 3.3244
TBILL 05.08.13 |[PIBL0313A020 <1M 5/8/2013 9 0.02 2.8306 2.7978 2.7978
TBILL 05.15.13 |[PIBL1212E109 <1M 5/15/2013 16| 0.04 2.2448 2.1833 2.1833
TBILL 05.29.13 |[PIBL1212E118 1M 5/29/2013 30| 0.08 1.0733 0.9544 0.9544
TBILL 06.05.13* |PIBL0313C037 1M 6/5/2013 37| 0.10 0.4875 0.3400 0.3400
TBILL 06.13.13 [PIBL0612L069 2M 6/13/2013 45| 0.12 0.4677 0.3190 0.3190
TBILL 06.26.13 [PIBL1212F135 2M 6/26/2013 58| 0.16 0.4354 0.2850 0.2850
TBILL 07.03.13 |PIBL0313D045 2M 7/3/2013 65| 0.18 0.4180 0.2667 0.2667
TBILL 07.10.13 [PIBL1212G143 2M 7/10/2013 72| 0.20 0.4007 0.2483 0.2483
TBILL 07.24.13 [PIBL1212G152 3M 7/24/2013 86| 0.24 0.3659 0.2117 0.2117
TBILL 08.07.13* [PIBL1212H160 3M 8/7/2013| 100| 0.27 0.3312 0.1750 0.1750
TBILL 08.22.13 |PIBL1212H179 4M 8/22/2013| 115] 0.32 0.3550 0.1973 0.1973
TBILL 09.04.13 [PIBL1212I187 4M 9/4/2013| 128 0.35 0.3757 0.2167 0.2167
TBILL 09.18.13 [PIBL12121196 5M 9/18/2013| 142| 0.39 0.209000{ 1.0000 10:36:53 AM| 1.0000 0.3979 0.2375 0.2375
TBILL 10.02.13 [PIBL1212J202 5M 10/2/2013| 156| 0.43 0.4201 0.2583 0.2583
TBILL 10.30.13* [PIBL1212J211 6M| 10/30/2013| 184| 0.51 0.4646 0.3000 0.3000
TBILL 11.13.13 [PIBL1212K228 7M|  11/13/2013| 198 0.54 0.4941 0.3295 0.3295
TBILL 11.27.13 [PIBL1212K237 M| 11/27/2013| 212| 0.58 0.5236 0.3591 0.3591
TBILL 12.11.13 [PIBL1212L.245 8M| 12/11/2013| 226 0.62 0.5531 0.3886 0.3886
TBILL 01.08.14 [PIBL1213A012 9M 1/8/2014| 254 0.70 0.6121 0.4477 0.4477
TBILL 02.05.14 [PIBL1213A021 9M 2/5/2014| 282| 0.77 0.6712 0.5068 0.5068
TBILL 03.05.14 [PIBL1213C038 10M 3/5/2014| 310] 0.85 0.7302 0.5659 0.5659
TBILL 04.02.14* [PIBL1213D046 1Y 4/2/2014| 338] 0.93 2.003000] 0.2500 2:40:28 PM| 0.2500 0.7892 0.6250 0.6250




