Interpolated Bills

July 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 07.24.13 [PIBL1212G152 <1M 7/24/2013 7| 0.02 3.1153 3.0886 3.0886
TBILL 08.07.13 [PIBL1212H160 <1M 8/7/2013 21| 0.06 0.254000{ 1.0000 3:49:07 PM| 1.0000 2.2178 2.1286 2.1286
TBILL 08.22.13* [PIBL1212H179 1M 8/22/2013 36| 0.10 1.2562 1.1000 1.1000
TBILL 09.04.13 [PIBL1212I187 2M 9/4/2013 49| 0.13 1.2570 1.1000 1.1000
TBILL 09.18.13 [PIBL12121196 2M 9/18/2013 63| 0.17 0.318500f 1.0000 3:48:21 PM| 1.0000 1.2578 1.1000 1.1000
TBILL 10.02.13 [PIBL1212J202 2M 10/2/2013 77| 0.21 1.2587 1.1000 1.1000
TBILL 10.30.13* [PIBL1212J211 3M| 10/30/2013| 105| 0.29 1.2604 1.1000 1.1000
TBILL 11.06.13 [PIBL0O613E010 4M 11/6/2013| 112| 0.31 1.2736 1.1145 1.1145
TBILL 11.13.13 [PIBL1212K228 4M| 11/13/2013] 119]| 0.33 1.2869 1.1290 1.1290
TBILL 11.27.13 |[PIBL1212K237 5M| 11/27/2013| 133 0.37 1.3134 1.1580 1.1580
TBILL 12.04.13 [PIBL0613F028 5M 12/4/2013| 140 0.38 1.3267 1.1725 1.1725
TBILL 12.11.13 [PIBL1212L.245 5M| 12/11/2013| 147 0.40 1.3399 1.1870 1.1870
TBILL 01.02.14 [PIBL0613G036 5M 1/2/2014| 169| 0.46 1.3815 1.2326 1.2326
TBILL 01.08.14* [PIBL1213A012 6M 1/8/2014| 175| 0.48 1.3929 1.2450 1.2450
TBILL 02.05.14 [PIBL1213A021 7™ 2/5/2014| 203| 0.56 1.4114 1.2618 1.2618
TBILL 03.05.14 [PIBL1213C038 8M 3/5/2014| 231| 0.63 1.4298 1.2786 1.2786
TBILL 04.02.14 [PIBL1213D046 9M 4/2/2014] 259| 0.71 1.4483 1.2954 1.2954
TBILL 05.07.14 |PIBL1213E056 10M 5/7/2014] 294 0.81 1.4714 1.3164 1.3164
TBILL 06.04.14 |PIBL1213F062 11M 6/4/2014| 322| 0.88 1.4898 1.3332 1.3332
TBILL 07.02.14* [PIBL1213G070 1Y 7/2/2014| 350] 0.96 10.579000| 1.1000 10:59:15 AM| 1.1000 1.5083 1.3500 1.3500




