Interpolated Bills

July 10, 2013
Instrument . . .

Name ISIN Tenor| Maturity | Days| YRS | D. Vol (MM) |Last Yield [ Traded Time | W. Ave PDSI-F PDSI-R1 | PDSI-R2
TBILL 07.24.13 [PIBL1212G152 <1M 7/24/2013 13| 0.04 4.000910] 1.0000 2:04:10 PM| 1.0228 2.4866 2.4038 2.4038
TBILL 08.07.13* |PIBL1212H160 1M 8/7/2013 271 0.07 0.416137| 1.0000 12:28:35 PM[ 1.0000 1.3042 1.1250 1.1250
TBILL 08.22.13 [PIBL1212H179 2M 8/22/2013 421 0.12 2.175795] 1.2500 3:34:42 PM{ 1.0390 1.3042 1.1250 1.1250
TBILL 09.04.13 |PIBL12121187 2M 9/4/2013 55| 0.15 1.001000| 1.0000 10:58:57 AM[ 1.0000 1.3042 1.1250 1.1250
TBILL 09.18.13 |PIBL12121196 2M 9/18/2013 69| 0.19 1.3042 1.1250 1.1250
TBILL 10.02.13* |PIBL1212J202 3M 10/2/2013 83| 0.23 1.3042 1.1250 1.1250
TBILL 10.30.13 [PIBL1212J211 4M| 10/30/2013| 111] 0.30 1.3435 1.1607 1.1607
TBILL 11.06.13 |PIBL0613E010 4M 11/6/2013| 118 0.32 1.3533 1.1696 1.1696
TBILL 11.13.13 [PIBL1212K228 4M|  11/13/2013] 125| 0.34 1.3631 1.1786 1.1786
TBILL 11.27.13 |PIBL1212K237 5M| 11/27/2013| 139 0.38 1.3828 1.1964 1.1964
TBILL 12.04.13 |PIBL0613F028 5M 12/4/2013| 146 0.40 1.3926 1.2054 1.2054
TBILL 12.11.13 [PIBL1212L245 5M| 12/11/2013| 153 0.42 2.645000] 1.0000 11:47:24 AM[ 1.0000 1.4024 1.2143 1.2143
TBILL 01.02.14 [PIBL0613G036 6M 1/2/2014| 175] 0.48 4.172000] 0.7500 11:55:09 AM[ 0.7500 1.4333 1.2423 1.2423
TBILL 01.08.14* |PIBL1213A012 6M 1/8/2014| 181] 0.50 0.200000| 1.0000 11:25:56 AM[ 1.0000 1.4417 1.2500 1.2500
TBILL 02.05.14 |PIBL1213A021 M 2/5/2014| 209| 0.57 3.195000] 1.0000 9:14:32 AM{ 1.0000 1.4630 1.2700 1.2700
TBILL 03.05.14 |PIBL1213C038 8M 3/5/2014| 237| 0.65 1.4844 1.2900 1.2900
TBILL 04.02.14 |PIBL1213D046 M 4/2/2014] 265 0.73 7.052000| 1.0000 2:18:23 PM{ 1.0000 1.5057 1.3100 1.3100
TBILL 05.07.14 |PIBL1213E056 10M 5/7/2014] 300f 0.82 23.069069| 1.0000 11:28:46 AM| 0.9756 1.5323 1.3350 1.3350
TBILL 06.04.14 |PIBL1213F062 11M 6/4/2014| 328 0.90 1.5537 1.3550 1.3550
TBILL 07.02.14* |PIBL1213G070 1Y 7/2/2014] 356 0.98 1.5750 1.3750 1.3750




