Interpolated Bills

July 11,2013
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 12| 0.03 2.5347 2.4550 2.4550
TBILL 08.07.13* [PIBL1212H160 1M 8/7/2013 26| 0.07 1.3062 1.1250 1.1250
TBILL 08.22.13 [PIBL1212H179 2M 8/22/2013 41| 0.11 1.3068 1.1250 1.1250
TBILL 09.04.13 [PIBL1212I187 2M 9/4/2013 541 0.15 1.3073 1.1250 1.1250
TBILL 09.18.13 [PIBL12121196 2M 9/18/2013 68| 0.19 1.3078 1.1250 1.1250
TBILL 10.02.13* [PIBL1212J202 3M 10/2/2013 82| 0.23 1.3083 1.1250 1.1250
TBILL 10.30.13 [PIBL1212J211 4M| 10/30/2013] 110| 0.30 1.3452 1.0464 1.0464
TBILL 11.06.13 [PIBL0O613E010 4M 11/6/2013] 117] 0.32 1.3544 1.0268 1.0268
TBILL 11.13.13 [PIBL1212K228 4M| 11/13/2013| 124| 0.34 9.735000|{ 0.9750 2:47:21 PM| 0.9750 1.3637 1.0071 1.0071
TBILL 11.27.13 |[PIBL1212K237 5M| 11/27/2013| 138 0.38 1.3821 0.9679 0.9679
TBILL 12.04.13 [PIBL0613F028 5M 12/4/2013| 145| 0.40 1.3914 0.9482 0.9482
TBILL 12.11.13 [PIBL1212L.245 5M| 12/11/2013| 152 0.42 1.4006 0.9286 0.9286
TBILL 01.02.14 |[PIBL0613G036 6M 1/2/2014] 174 0.48[ 463.100000( 0.8500 10:28:10 AM| 0.8500 1.4296 0.8668 0.8668
TBILL 01.08.14* [PIBL1213A012 6M 1/8/2014| 180 0.49 1.4375 0.8500 0.8500
TBILL 02.05.14 |PIBL1213A021 7™ 2/5/2014| 208| 0.57 1.4575 0.9340 0.9340
TBILL 03.05.14 [PIBL1213C038 8M 3/5/2014| 236| 0.65 1.4775 1.0180 1.0180
TBILL 04.02.14 [PIBL1213D046 9M 4/2/2014| 264| 0.73 1.4975 1.1020 1.1020
TBILL 05.07.14 |PIBL1213E056 10M 5/7/2014] 299| 0.82 1.5225 1.2070 1.2070
TBILL 06.04.14 [PIBL1213F062 11M 6/4/2014| 327| 0.90 1.5425 1.2910 1.2910
TBILL 07.02.14* [PIBL1213G070 1Y 7/2/2014| 355| 0.98 1.5625 1.3750 1.3750




