Interpolated Bills

July 23,2013
Instrument . . .

Name ISIN Tenor| Maturity | Days| YRS | D. Vol (MM) |Last Yield [ Traded Time | W. Ave PDSI-F PDSI-R1 | PDSI-R2
TBILL 08.07.13 [PIBL1212H160 <1M 8/7/2013 14| 0.04 2.4525 2.3741 2.3741
TBILL 08.22.13* |PIBL1212H179 1M 8/22/2013 29| 0.08 1.2438 1.0750 1.0750
TBILL 09.04.13 |PIBL12121187 1M 9/4/2013 421 0.12 1.2438 1.0750 1.0750
TBILL 09.18.13 |PIBL12121196 2M 9/18/2013 56| 0.15 1.2438 1.0750 1.0750
TBILL 10.02.13 |PIBL1212J202 2M 10/2/2013 701 0.19 1.2438 1.0750 1.0750
TBILL 10.30.13* [PIBL1212J211 3M| 10/30/2013 98| 0.27 1.2438 1.0750 1.0750
TBILL 11.06.13 [PIBLO613E010 4M 11/6/2013| 105[ 0.29 1.2550 1.0650 1.0629
TBILL 11.13.13 |PIBL1212K228 4M|  11/13/2013] 112] 0.31 1.2663 1.0550 1.0508
TBILL 11.27.13 [PIBL1212K237 4M|  11/27/2013| 126] 0.35 1.2888 1.0350 1.0266
TBILL 12.04.13 [PIBL0613F028 5M 12/4/2013| 133| 0.37 1.3000 1.0250 1.0145
TBILL 12.11.13 |PIBL1212L.245 5M| 12/11/2013| 140 0.38 1.3113 1.0150 1.0024
TBILL 01.02.14 [PIBL0613G036 5M 1/2/2014| 162| 0.45 41.380000| 0.8500 10:10:24 AM[ 0.8500 1.3467 0.9836 0.9644
TBILL 01.08.14 |PIBL1213A012 5M 1/8/2014| 168| 0.46 1.3563 0.9750 0.9541
TBILL 02.05.14* [PIBL1213A021 6M 2/5/2014| 196] 0.54 1.295000| 0.9250 3:59:15 PM| 0.9250 1.4013 0.9350 0.9057
TBILL 03.05.14 |PIBL1213C038 8M 3/5/2014| 224| 0.62 1.4184 1.0093 0.9808
TBILL 04.02.14 |PIBL1213D046 M 4/2/2014] 252 0.69] 528.940000| 0.9000 3:28:10 PM{ 0.9142 1.4356 1.0836 1.0559
TBILL 05.07.14 |PIBL1213E056 10M 5/7/2014] 287 0.79 50.000000{ 1.0000 11:55:14 AM[ 1.0000 1.4570 1.1764 1.1498
TBILL 06.04.14 |PIBL1213F062 11M 6/4/2014| 315| 0.87 1.4742 1.2507 1.2249
TBILL 07.02.14* |PIBL1213G070 1Y 7/2/2014| 343| 0.94 43.231000| 1.1000 2:17:08 PM{ 1.1000 1.4913 1.3250 1.3000




