Interpolated Bills

April 03, 2013
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield | Traded Time | W. Ave PDSI-F PDSI-R1 | PDSI-R2
TBILL 04.10.13 |PIBLO313A011 <1M 4/10/2013 6| 0.02 3.0290 3.0076 3.0076
TBILL 04.17.13 [PIBL1212D084 <1M 4/17/2013 13| 0.04 2.735000| 2.0000 10:06:26 AM| 2.0000 2.3697 2.3182 2.3182
TBILL 05.02.13 [PIBL1212E092 1M 5/2/2013 28| 0.08 5.488000| 0.1250 3:48:32 PM| 0.1250 0.9568 0.8409 0.8409
TBILL 05.08.13* [PIBL0313A020 1M 5/8/2013 34| 0.09 0.3917 0.2500 0.2500
TBILL 05.15.13 [PIBL1212E109 1M 5/15/2013 41| 0.11 0.3904 0.2469 0.2469
TBILL 05.29.13 |[PIBL1212E118 2M 5/29/2013 55| 0.15 0.3878 0.2406 0.2406
TBILL 06.05.13 |PIBL0313C037 2M 6/5/2013 62| 0.17 0.3865 0.2375 0.2375
TBILL 06.13.13 [PIBL0612L069 2M 6/13/2013 70| 0.19 0.3850 0.2339 0.2339
TBILL 06.26.13 [PIBL1212F135 3M 6/26/2013 83| 0.23 0.3825 0.2281 0.2281
TBILL 07.03.13* |PIBL0313D045 3M 7/3/2013 90| 0.25 0.3812 0.2250 0.2250
TBILL 07.10.13 [PIBL1212G143 3M 7/10/2013 97| 0.27 0.3883 0.2327 0.2327
TBILL 07.24.13 [PIBL1212G152 4M 7/24/2013| 111] 0.30 0.4024 0.2481 0.2481
TBILL 08.07.13 |PIBL1212H160 4M 8/7/2013| 125| 0.34 0.4165 0.2635 0.2635
TBILL 08.22.13 [PIBL1212H179 5M 8/22/2013| 140] 0.38 0.4316 0.2799 0.2799
TBILL 09.04.13 [PIBL1212I187 5M 9/4/2013| 153 0.42 0.4447 0.2942 0.2942
TBILL 09.18.13 |[PIBL12121196 5M 9/18/2013| 167| 0.46 0.4588 0.3096 0.3096
TBILL 10.02.13* [PIBL1212J202 6M 10/2/2013| 181| 0.50 0.4729 0.3250 0.3250
TBILL 10.30.13 [PIBL1212J211 7M| 10/30/2013| 209 0.57 0.5226 0.3288 0.3288
TBILL 11.13.13 [PIBL1212K228 8M| 11/13/2013| 223| 0.61 0.5474 0.3308 0.3308
TBILL 11.27.13 [PIBL1212K237 8M| 11/27/2013| 237| 0.65 0.5723 0.3327 0.3327
TBILL 12.11.13 [PIBL1212L.245 9M| 12/11/2013| 251| 0.69 0.5971 0.3346 0.3346
TBILL 01.08.14 |PIBL1213A012 9M 1/8/2014| 279 0.77 0.205000{ 0.7500 10:53:59 AM| 0.7500 0.6468 0.3385 0.3385
TBILL 02.05.14 |PIBL1213A021 10M 2/5/2014| 307| 0.84 0.6964 0.3423 0.3423
TBILL 03.05.14 |PIBL1213C038 11M 3/5/2014| 335| 0.92 0.7461 0.3462 0.3462
TBILL 04.02.14* [PIBL1213D046 1Y 4/2/2014| 363| 1.00] 420.027000( 0.3500 10:19:51 AM| 0.3500 0.7958 0.3500 0.3500




