Interpolated Bills

May 16, 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 12 0.03 2.7032 2.6609 2.6609
TBILL 06.05.13 [PIBL0313C037 <1M 6/5/2013 19 0.05 9.000000| 0.1250 10:00:55 AM[ 0.1250 2.1962 2.1269 2.1269
TBILL 06.13.13 [PIBL0612L069 1M 6/13/2013 271 0.07 1.6167 1.5167 1.5167
TBILL 06.26.13* |PIBL1212F135 1M 6/26/2013 40( 0.11 0.6750 0.5250 0.5250
TBILL 07.03.13 [PIBL0313D045 2M 7/3/2013 471 0.13 0.6752 0.5250 0.5250
TBILL 07.10.13 |PIBL1212G143 2M 7/10/2013 54| 0.15 0.6753 0.5250 0.5250
TBILL 07.24.13 |PIBL1212G152 2M 7/24/2013 68| 0.19 0.6757 0.5250 0.5250
TBILL 08.07.13* |PIBL1212H160 3M 8/7/2013 82| 0.23 0.6760 0.5250 0.5250
TBILL 08.22.13 |PIBL1212H179 4M 8/22/2013 97| 0.27 0.6792 0.5250 0.5250
TBILL 09.04.13 |PIBL12121187 4M 9/4/2013] 110[ 0.30 0.6820 0.5250 0.5250
TBILL 09.18.13 |PIBL12121196 4M 9/18/2013| 124 0.34 0.6850 0.5250 0.5250
TBILL 10.02.13 |PIBL1212J202 5M 10/2/2013| 138 0.38 0.6879 0.5250 0.5250
TBILL 10.30.13 |PIBL1212J211 5M| 10/30/2013| 166 0.46 0.209000| 0.7500 10:51:30 AM[ 0.7500 0.6939 0.5250 0.5250
TBILL 11.06.13 |PIBL0613E010 6M 11/6/2013| 173 0.48 10.520000] 0.1500 9:06:51 AM{ 0.1500 0.6954 0.5250 0.5250
TBILL 11.13.13* |PIBL1212K228 6M| 11/13/2013| 180 0.49 0.6969 0.5250 0.5250
TBILL 11.27.13 |PIBL1212K237 /M| 11/27/2013| 194 0.53 0.7126 0.5426 0.5410
TBILL 12.11.13 |PIBL1212L245 /M| 12/11/2013| 208| 0.57 0.7284 0.5602 0.5570
TBILL 01.08.14 |PIBL1213A012 8M 1/8/2014| 236] 0.65 0.7599 0.5954 0.5890
TBILL 02.05.14 |PIBL1213A021 M 2/5/2014| 264 0.73 1.765000| 0.7500 10:51:51 AM[ 0.7500 0.7914 0.6306 0.6210
TBILL 03.05.14 |PIBL1213C038 10M 3/5/2014] 292 0.80 0.8229 0.6658 0.6530
TBILL 04.02.14 |PIBL1213D046 11M 4/2/2014] 320f 0.88 0.200000] 0.3750 2:12:29 PM| 0.3750 0.8543 0.7010 0.6850
TBILL 05.07.14* |PIBL1213E056 1Y 5/7/2014] 355 0.98 4.587300] 0.5502 3:56:49 PM| 0.5459 0.8937 0.7450 0.7250




