Interpolated Bills

May 06, 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 1] 0.00 3.5000 3.5000 3.5000
TBILL 05.15.13 |PIBL1212E109 <1M 5/15/2013 8| 0.02 2.9244 2.8948 2.8966
TBILL 05.29.13 |PIBL1212E118 <1M 5/29/2013 22| 0.06 1.7731 1.6844 1.6899
TBILL 06.05.13 [PIBL0313C037 1M 6/5/2013 29| 0.08 1.1975 1.0792 1.0866
TBILL 06.13.13" [PIBL0612L069 1M 6/13/2013 371 0.10f 250.000000] 0.4350 2:09:21 PM{ 0.3970 0.5396 0.3875 0.3970
TBILL 06.26.13 [PIBL1212F135 2M 6/26/2013 50| 0.14 0.5009 0.3432 0.3568
TBILL 07.03.13 [PIBL0313D045 2M 7/3/2013 57| 0.16| 2,342.600000] 0.3000 2:04:08 PM| 0.3522 0.4800 0.3193 0.3352
TBILL 07.10.13 |PIBL1212G143 2M 7/10/2013 64| 0.18 0.4592 0.2955 0.3136
TBILL 07.24.13 |PIBL1212G152 2M 7/24/2013 78| 0.21 0.4175 0.2477 0.2703
TBILL 08.07.13* |PIBL1212H160 3M 8/7/2013 92| 0.25 50.000000{ 0.2250 2:51:19 PM| 0.2250 0.3758 0.2000 0.2271
TBILL 08.22.13 [PIBL1212H179 4M 8/22/2013| 107 0.29 0.3910 0.2153 0.2536
TBILL 09.04.13 |PIBL12121187 4M 9/4/2013] 120f 0.33 0.4041 0.2286 0.2765
TBILL 09.18.13 |PIBL12121196 5M 9/18/2013| 134 0.37 0.4183 0.2429 0.3012
TBILL 10.02.13 |PIBL1212J202 5M 10/2/2013| 148| 0.41 0.4325 0.2571 0.3259
TBILL 10.30.13 |PIBL1212J211 6M| 10/30/2013| 176 0.48 0.4608 0.2857 0.3753
TBILL 11.13.13* |PIBL1212K228 6M| 11/13/2013| 190 0.52 0.4750 0.3000 0.4000
TBILL 11.27.13 |PIBL1212K237 7M|  11/27/2013| 204 0.56 0.5010 0.3265 0.4137
TBILL 12.11.13 |PIBL1212L.245 /M| 12/11/2013| 218 0.60 0.5271 0.3530 0.4274
TBILL 01.08.14 |PIBL1213A012 8M 1/8/2014| 246]| 0.68 0.200000| 0.8500 10:04:36 AM[ 0.8500 0.5792 0.4060 0.4548
TBILL 02.05.14 |PIBL1213A021 M 2/5/2014| 274 0.75 0.6312 0.4590 0.4821
TBILL 03.05.14 |PIBL1213C038 10M 3/5/2014] 302 0.83 0.6833 0.5120 0.5095
TBILL 04.02.14* |PIBL1213D046 1Y 4/2/2014] 330f 0.91] 124.971500| 0.3250 2:17:12 PM{ 0.5369 0.7354 0.5650 0.5369




