Interpolated Bills

July 26, 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 9 0.02 2.9898 2.9556 2.9556
TBILL 08.22.13 |PIBL1212H179 <1M 8/22/2013 24| 0.07 2.0332 1.9347 1.9347
TBILL 09.04.13* [PIBL1212I187 1M 9/4/2013 37| 0.10 1.2042 1.0500 1.0500
TBILL 09.18.13 [PIBL12121196 2M 9/18/2013 51| 0.14 1.2052 1.0500 1.0500
TBILL 10.02.13 [PIBL1212J202 2M 10/2/2013 65| 0.18 8.511000| 0.3000 3:00:47 PM| 0.4024 1.2063 1.0500 1.0500
TBILL 10.30.13* [PIBL1212J211 3M| 10/30/2013 93| 0.26 1.2083 1.0500 1.0500
TBILL 11.06.13 |[PIBL0O613E010 3M 11/6/2013| 100| 0.27 1.2195 1.0411 1.0421
TBILL 11.13.13 [PIBL1212K228 4M| 11/13/2013| 107| 0.29 1.2306 1.0321 1.0342
TBILL 11.27.13 [PIBL1212K237 4M| 11/27/2013] 121| 0.33 1.2530 1.0143 1.0184
TBILL 12.04.13 [PIBL0613F028 4M 12/4/2013| 128| 0.35 1.2641 1.0054 1.0105
TBILL 12.11.13 [PIBL1212L.245 5M| 12/11/2013| 135 0.37 1.2753 0.9964 1.0026
TBILL 01.02.14 |[PIBL0613G036 5M 1/2/2014| 157 0.43 1.3104 0.9684 0.9777
TBILL 01.08.14 [PIBL1213A012 5M 1/8/2014| 163| 0.45 1.3199 0.9607 0.9709
TBILL 02.05.14* [PIBL1213A021 6M 2/5/2014| 191] 0.52 1.3646 0.9250 0.9393
TBILL 03.05.14 [PIBL1213C038 7™ 3/5/2014| 219] 0.60 1.3840 0.9964 1.0080
TBILL 04.02.14 [PIBL1213D046 8M 4/2/2014| 247| 0.68 1.4035 1.0679 1.0767
TBILL 05.07.14 |PIBL1213E056 9M 5/7/2014| 282| 0.77 4.400000| 0.8500 10:43:37 AM| 0.8500 1.4278 1.1571 1.1626
TBILL 06.04.14 [PIBL1213F062 10M 6/4/2014| 310] 0.85 1.4473 1.2286 1.2313
TBILL 07.02.14* [PIBL1213G070 1Y 7/2/2014| 338] 0.93 1.4667 1.3000 1.3000




