Interpolated Bills

May 14, 2013
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield | Traded Time | W. Ave PDSI-F PDSI-R1 | PDSI-R2
TBILL 05.29.13 |[PIBL1212E118 <1M 5/29/2013 14| 0.04 2.6003 2.5567 2.5567
TBILL 06.05.13 |PIBL0313C037 <1M 6/5/2013 21| 0.06 2.1159 2.0488 2.0488
TBILL 06.13.13 [PIBL0612L069 1M 6/13/2013 29| 0.08 1.5622 1.4683 1.4683
TBILL 06.26.13* [PIBL1212F135 1M 6/26/2013 421 0.12 0.6625 0.5250 0.5250
TBILL 07.03.13 |PIBL0313D045 2M 7/3/2013 49| 0.13 0.6627 0.5233 0.5233
TBILL 07.10.13 [PIBL1212G143 2M 7/10/2013 56| 0.15 0.6629 0.5217 0.5217
TBILL 07.24.13 [PIBL1212G152 2M 7/24/2013 70| 0.19 0.6633 0.5183 0.5183
TBILL 08.07.13* [PIBL1212H160 3M 8/7/2013 84| 0.23 3.684000| 0.2750 11:43:33 AM| 0.2750 0.6637 0.5150 0.5150
TBILL 08.22.13 [PIBL1212H179 4M 8/22/2013 99| 0.27 0.6707 0.4897 0.4897
TBILL 09.04.13 [PIBL1212I187 4M 9/4/2013| 112| 0.31 0.6768 0.4679 0.4679
TBILL 09.18.13 [PIBL12121196 4M 9/18/2013| 126] 0.35 0.6834 0.4443 0.4443
TBILL 10.02.13 [PIBL1212J202 5M 10/2/2013| 140 0.38 0.6899 0.4207 0.4207
TBILL 10.30.13 [PIBL1212J211 5M| 10/30/2013| 168 0.46 0.7030 0.3736 0.3736
TBILL 11.06.13 |[PIBL0O613E010 6M 11/6/2013| 175| 0.48| 891.680000( 0.3500 10:58:00 AM| 0.3500 0.7063 0.3618 0.3618
TBILL 11.13.13* |PIBL1212K228 6M| 11/13/2013| 182| 0.50 0.7096 0.3500 0.3500
TBILL 11.27.13 |PIBL1212K237 M| 11/27/2013| 196 0.54 0.7278 0.3820 0.3800
TBILL 12.11.13 [PIBL1212L.245 7M|  12/11/2013| 210| 0.58 0.7460 0.4140 0.4100
TBILL 01.08.14 [PIBL1213A012 8M 1/8/2014| 238| 0.65 0.7823 0.4780 0.4700
TBILL 02.05.14 [PIBL1213A021 9M 2/5/2014| 266] 0.73 0.8187 0.5420 0.5300
TBILL 03.05.14 [PIBL1213C038 10M 3/5/2014| 294 0.81 0.8551 0.6060 0.5900
TBILL 04.02.14 [PIBL1213D046 11M 4/2/2014| 322| 0.88 0.8914 0.6700 0.6500
TBILL 05.07.14* |PIBL1213E056 1Y 5/7/2014| 357| 0.98 27.745248| 0.5000 3:41:55 PM| 0.4893 0.9369 0.7500 0.7250




