Interpolated Bills

July 17,2013
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 6| 0.02 3.1706 3.1471 3.1471
TBILL 08.07.13 [PIBL1212H160 <1M 8/7/2013 20 0.05 2.2485 2.1588 2.1588
TBILL 08.22.13* [PIBL1212H179 1M 8/22/2013 35 0.10 1.2604 1.1000 1.1000
TBILL 09.04.13 [PIBL1212I187 2M 9/4/2013 48 0.13 1.2612 1.1000 1.1000
TBILL 09.18.13 [PIBL12121196 2M 9/18/2013 62 0.17 1.2620 1.1000 1.1000
TBILL 10.02.13 [PIBL1212J202 2M 10/2/2013 76 0.21 1.2629 1.1000 1.1000
TBILL 10.30.13* [PIBL1212J211 3M| 10/30/2013| 104| 0.29 1.2646 1.1000 1.1000
TBILL 11.06.13 [PIBL0O613E010 4M 11/6/2013] 111 0.30 1.2797 1.1145 1.1145
TBILL 11.13.13 [PIBL1212K228 4M| 11/13/2013] 118] 0.32 1.2948 1.1290 1.1290
TBILL 11.27.13 |[PIBL1212K237 5M| 11/27/2013| 132| 0.36 1.3251 1.1580 1.1580
TBILL 12.04.13 [PIBL0613F028 5M 12/4/2013] 139| 0.38 1.3402 1.1725 1.1725
TBILL 12.11.13 [PIBL1212L.245 5M| 12/11/2013| 146] 0.40 1.3553 1.1870 1.1870
TBILL 01.02.14 [PIBL0613G036 5M 1/2/2014| 168| 0.46 1.4028 1.2326 1.2326
TBILL 01.08.14* [PIBL1213A012 6M 1/8/2014| 174| 0.48 1.4158 1.2450 1.2450
TBILL 02.05.14 [PIBL1213A021 7™ 2/5/2014] 202| 0.55 1.4326 1.2618 1.2618
TBILL 03.05.14 [PIBL1213C038 8M 3/5/2014] 230 0.63 1.4494 1.2786 1.2786
TBILL 04.02.14 [PIBL1213D046 9M 4/2/2014| 258| 0.71 1.4662 1.2954 1.2954
TBILL 05.07.14 |PIBL1213E056 10M 5/7/2014| 293| 0.80 1.4872 1.3164 1.3164
TBILL 06.04.14 |PIBL1213F062 11M 6/4/2014| 321| 0.88 1.5040 1.3332 1.3332
TBILL 07.02.14* [PIBL1213G070 1Y 7/2/2014| 349| 0.96 1.5208 1.3500 1.3500




