Interpolated Bills

April 05, 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 2] 0.01 3.4137 3.4097 3.4097
TBILL 04.17.13 [PIBL1212D084 <1M 4/17/2013 9 0.02 2.8097 2.7778 2.7778
TBILL 05.02.13 |[PIBL1212E092 <1M 5/2/2013 24| 0.07 1.5155 1.4236 1.4236
TBILL 05.08.13 [PIBL0O313A020 1M 5/8/2013 30f 0.08 0.9978 0.8819 0.8819
TBILL 05.15.13* [PIBL1212E109 1M 5/15/2013 37 0.10 0.3938 0.2500 0.2500
TBILL 05.29.13 |PIBL1212E118 2M 5/29/2013 51| 0.14 0.3922 0.2437 0.2437
TBILL 06.05.13 |PIBL0313C037 2M 6/5/2013 58| 0.16 0.3914 0.2406 0.2406
TBILL 06.13.13 [PIBL0612L069 2M 6/13/2013 66| 0.18 0.3905 0.2371 0.2371
TBILL 06.26.13 |PIBL1212F135 2M 6/26/2013 79| 0.22 0.3891 0.2313 0.2313
TBILL 07.03.13 |PIBL0313D045 3M 7/3/2013 86| 0.24 0.3883 0.2281 0.2281
TBILL 07.10.13* [PIBL1212G143 3M 7/10/2013 93| 0.26 0.3875 0.2250 0.2250
TBILL 07.24.13 [PIBL1212G152 4M 7/24/2013| 107| 0.29 0.4056 0.2458 0.2458
TBILL 08.07.13 [PIBL1212H160 4M 8/7/2013] 121| 0.33 0.4236 0.2667 0.2667
TBILL 08.22.13 [PIBL1212H179 5M 8/22/2013| 136| 0.37 0.4429 0.2890 0.2890
TBILL 09.04.13 |PIBL12121187 5M 9/4/2013| 149]| 0.41 0.4597 0.3083 0.3083
TBILL 09.18.13 |[PIBL12121196 5M 9/18/2013| 163| 0.45 0.4778 0.3292 0.3292
TBILL 10.02.13* [PIBL1212J202 6M 10/2/2013| 177| 0.49 0.4958 0.3500 0.3500
TBILL 10.30.13 [PIBL1212J211 7M| 10/30/2013| 205| 0.56 0.5426 0.3962 0.3923
TBILL 11.13.13 |[PIBL1212K228 7M|  11/13/2013| 219]| 0.60 0.5660 0.4192 0.4135
TBILL 11.27.13 [PIBL1212K237 8M| 11/27/2013| 233| 0.64 0.5894 0.4423 0.4346
TBILL 12.11.13 [PIBL1212L.245 8M| 12/11/2013| 247| 0.68 0.6128 0.4654 0.4558
TBILL 01.08.14 [PIBL1213A012 9M 1/8/2014| 275| 0.76 0.6596 0.5115 0.4981
TBILL 02.05.14 [PIBL1213A021 10M 2/5/2014| 303| 0.83 0.7064 0.5577 0.5404
TBILL 03.05.14 |PIBL1213C038 11M 3/5/2014] 331| 0.91 0.7532 0.6038 0.5827
TBILL 04.02.14* [PIBL1213D046 1Y 4/2/2014] 359 0.99] 500.000000f 0.6250 11:45:17 AM| 0.6250 0.8000 0.6500 0.6250




