Interpolated Bills

May 02, 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 5[ 0.01 3.1227 3.1063 3.1063
TBILL 05.15.13 |PIBL1212E109 <1M 5/15/2013 12 0.03 2.4623 2.4172 2.4172
TBILL 05.29.13 [PIBL1212E118 1M 5/29/2013 26| 0.07 1.1416 1.0391 1.0391
TBILL 06.05.13* [PIBL0313C037 1M 6/5/2013 33| 0.09 0.4812 0.3500 0.3500
TBILL 06.13.13 [PIBL0612L069 2M 6/13/2013 411 0.11 0.4630 0.3278 0.3278
TBILL 06.26.13 |PIBL1212F135 2M 6/26/2013 54| 0.15 0.4333 0.2917 0.2917
TBILL 07.03.13 [PIBL0313D045 2M 7/3/2013 61| 0.17| 2,620.656600| 0.0500 2:48:40 PM{ 0.1840 0.4173 0.2722 0.2722
TBILL 07.10.13 |PIBL1212G143 2M 7/10/2013 68| 0.19 0.4014 0.2528 0.2528
TBILL 07.24.13 [PIBL1212G152 3M 7/24/2013 82| 0.23 0.3694 0.2139 0.2139
TBILL 08.07.13* |PIBL1212H160 3M 8/7/2013 96| 0.26 0.3375 0.1750 0.1750
TBILL 08.22.13 [PIBL1212H179 4M 8/22/2013| 111| 0.30 0.3602 0.1973 0.1973
TBILL 09.04.13 |PIBL12121187 4M 9/4/2013| 124| 0.34 0.3799 0.2167 0.2167
TBILL 09.18.13 [PIBL1212I196 5M 9/18/2013| 138 0.38 0.4011 0.2375 0.2375
TBILL 10.02.13 [PIBL1212J202 5M 10/2/2013| 152 0.42 0.4222 0.2583 0.2583
TBILL 10.30.13* |PIBL1212J211 6M| 10/30/2013| 180 0.49 0.4646 0.3000 0.3000
TBILL 11.13.13 |PIBL1212K228 7/M|  11/13/2013| 194 0.53 0.4913 0.3273 0.3250
TBILL 11.27.13 |PIBL1212K237 /M| 11/27/2013| 208| 0.57 0.5179 0.3545 0.3500
TBILL 12.11.13 |PIBL1212L.245 8M| 12/11/2013| 222| 0.61 13.769163| 0.2000 3:53:50 PM| 0.2142 0.5446 0.3818 0.3750
TBILL 01.08.14 |PIBL1213A012 M 1/8/2014| 250| 0.69 12.953000] 0.2250 11:36:02 AM[ 0.2354 0.5979 0.4364 0.4250
TBILL 02.05.14 |PIBL1213A021 M 2/5/2014| 278 0.76 3.186000| 0.2360 3:29:38 PM| 0.2360 0.6512 0.4909 0.4750
TBILL 03.05.14 |PIBL1213C038 10M 3/5/2014| 306| 0.84 0.7046 0.5455 0.5250
TBILL 04.02.14* |PIBL1213D046 1Y 4/2/2014] 334 0.92 34.431900| 0.3000 3:32:52 PM{ 0.3019 0.7579 0.6000 0.5750




