Interpolated Bills

July 12,2013
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 9 0.02 3.0248 2.9865 2.9865
TBILL 08.07.13 [PIBL1212H160 <1M 8/7/2013 23| 0.06 2.1931 2.0878 2.0878
TBILL 08.22.13* [PIBL1212H179 1M 8/22/2013 38 0.10 1.3021 1.1250 1.1250
TBILL 09.04.13 [PIBL1212I187 2M 9/4/2013 51 0.14 1.3037 1.1250 1.1250
TBILL 09.18.13 [PIBL12121196 2M 9/18/2013 65 0.18 1.3053 1.1250 1.1250
TBILL 10.02.13 [PIBL1212J202 2M 10/2/2013 791 0.22 1.3070 1.1250 1.1250
TBILL 10.30.13* [PIBL1212J211 3M| 10/30/2013| 107| 0.29 1.3104 1.1250 1.1250
TBILL 11.06.13 |PIBL0O613E010 4M 11/6/2013| 114| 0.31 1.3235 1.1375 1.1375
TBILL 11.13.13 [PIBL1212K228 4M| 11/13/2013] 121]| 0.33 5.823000f 0.9750 2:23:51 PM| 0.9750 1.3367 1.1500 1.1500
TBILL 11.27.13 |[PIBL1212K237 5M| 11/27/2013| 135 0.37 1.3629 1.1750 1.1750
TBILL 12.04.13 [PIBL0613F028 5M 12/4/2013] 142 0.39 1.3760 1.1875 1.1875
TBILL 12.11.13 [PIBL1212L.245 5M| 12/11/2013| 149| 0.41 1.3892 1.2000 1.2000
TBILL 01.02.14 |PIBL0613G036 5M 1/2/2014| 171 0.47 1.4304 1.2393 1.2393
TBILL 01.08.14* [PIBL1213A012 6M 1/8/2014| 177| 0.49 1.4417 1.2500 1.2500
TBILL 02.05.14 |[PIBL1213A021 7™ 2/5/2014| 205| 0.56 7.267500( 0.9000 11:03:04 AM| 0.9000 1.4604 1.2700 1.2700
TBILL 03.05.14 [PIBL1213C038 8M 3/5/2014| 233| 0.64 1.4790 1.2900 1.2900
TBILL 04.02.14 |PIBL1213D046 9M 4/2/2014| 261| 0.72 1.4977 1.3100 1.3100
TBILL 05.07.14 |PIBL1213E056 10M 5/7/2014| 296] 0.81] 1,000.000000{ 0.9000 11:46:46 AM| 0.9625 1.5210 1.3350 1.3350
TBILL 06.04.14 |PIBL1213F062 11M 6/4/2014| 324 0.89 1.5396 1.3550 1.3550
TBILL 07.02.14* [PIBL1213G070 1Y 7/2/2014| 352| 0.97 30.297000| 1.0000 11:52:04 AM| 1.0231 1.5583 1.3750 1.3750




