Interpolated Bills

May 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 05.08.13 |[PIBL0O313A020 <1M 5/8/2013 2] 0.01 3.4185 3.4149 3.4149
TBILL 05.15.13 [PIBL1212E109 <1M 5/15/2013 9 0.02 2.8477 2.8189 2.8189
TBILL 05.29.13 |[PIBL1212E118 <1M 5/29/2013 23| 0.06 1.7063 1.6270 1.6270
TBILL 06.05.13 |PIBL0313C037 1M 6/5/2013 30| 0.08 1.1356 1.0311 1.0311
TBILL 06.13.13* [PIBL0612L069 1M 6/13/2013 38| 0.10 0.4833 0.3500 0.3500
TBILL 06.26.13 |PIBL1212F135 2M 6/26/2013 51| 0.14 0.4439 0.3027 0.3027
TBILL 07.03.13 |PIBL0313D045 2M 7/3/2013 58| 0.16 0.4226 0.2773 0.2773
TBILL 07.10.13 [PIBL1212G143 2M 7/10/2013 65| 0.18 0.4014 0.2518 0.2518
TBILL 07.24.13 [PIBL1212G152 2M 7/24/2013 79| 0.22 0.3590 0.2009 0.2009
TBILL 08.07.13* [PIBL1212H160 3M 8/7/2013 93| 0.26 0.3165 0.1500 0.1500
TBILL 08.22.13 |PIBL1212H179 4M 8/22/2013| 108| 0.30 0.3398 0.1730 0.1730
TBILL 09.04.13 [PIBL1212I187 4M 9/4/2013| 121] 0.33 0.3600 0.1929 0.1929
TBILL 09.18.13 [PIBL12121196 5M 9/18/2013| 135| 0.37 0.3818 0.2143 0.2143
TBILL 10.02.13 [PIBL1212J202 5M 10/2/2013| 149| 0.41 0.4035 0.2357 0.2357
TBILL 10.30.13 [PIBL1212J211 6M| 10/30/2013| 177| 0.49 0.4470 0.2786 0.2786
TBILL 11.13.13* |PIBL1212K228 6M| 11/13/2013| 191| 0.52 0.4688 0.3000 0.3000
TBILL 11.27.13 |PIBL1212K237 7M|  11/27/2013| 205| 0.56 0.4951 0.3265 0.3265
TBILL 12.11.13 [PIBL1212L.245 7M|  12/11/2013| 219]| 0.60 1.386000| 0.2250 11:04:22 AM| 0.2250 0.5215 0.3530 0.3530
TBILL 01.08.14 [PIBL1213A012 8M 1/8/2014| 247| 0.68 0.5741 0.4060 0.4060
TBILL 02.05.14 |PIBL1213A021 9M 2/5/2014| 275| 0.76 1.603000[ 0.2350 10:42:36 AM| 0.2351 0.6268 0.4590 0.4590
TBILL 03.05.14 [PIBL1213C038 10M 3/5/2014| 303| 0.83 0.6794 0.5120 0.5120
TBILL 04.02.14* |PIBL1213D046 1Y 4/2/2014] 331| 0.91 37.156500| 0.3000 3:40:15 PM| 0.3000 0.7321 0.5650 0.5650




