Interpolated Bills

April 11, 2011
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield| Traded Time | W. Ave PDSI-F | PDSI-R1 | PDSI-R2
TBILL 04.13.11 |PIBL0O311A015 |<1M 4/13/2011 1 4.2500 4.2500 4.2500
TBILL 04.20.11 |PIBL1210D088 |<1M 4/20/2011 8| 0.02 0.500000| 1.2500 11:06:22 AM| 1.2500 3.6688 3.6400 3.6400
TBILL 05.04.11 |PIBL1210E096 |<1M 5/4/2011 22| 0.06 2.5065 2.4200 2.4200
TBILL 05.18.11* |PIBL1210E103 |1M 5/18/2011 36/ 0.10 1.3442 1.2000 1.2000
TBILL 05.25.11 |PIBL0311B041 |1M 5/25/2011 43| 0.12 1.3127 1.1650 1.1650
TBILL 06.01.11 |PIBLO610L090 |2M 6/1/2011 50| 0.14 0.503000| 1.3000 10:05:15 AM| 1.3000 1.2812 1.1300 1.1300
TBILL 06.08.11 |PIBL0311C059 |2M 6/8/2011 57] 0.16 1.2496 1.0950 1.0950
TBILL 06.15.11 |PIBL1210F120 |2M 6/15/2011 64| 0.18 1.2181 1.0600 1.0600
TBILL 06.22.11 |PIBL0311C068 |2M 6/22/2011 711 0.19 1.1865 1.0250 1.0250
TBILL 06.29.11 |PIBL1210F139 |2M 6/29/2011 78] 0.21 1.1550 0.9900 0.9900
TBILL 07.06.11 |PIBL0311D076 |3M 7/6/2011 85| 0.23 1.1235 0.9550 0.9550
TBILL 07.13.11* |PIBL1210G147 |3M 7/13/2011 92| 0.25 1.0919 0.9200 0.9200
TBILL 07.27.11 |PIBL1210G156 |4M 7/27/2011] 106| 0.29 1.1057 0.9379 0.9379
TBILL 08.10.11 |PIBL1210H164 |4M 8/10/2011] 120| 0.33 0.125000| 1.2000 10:17:47 AM| 1.2000 1.1194 0.9557 0.9557
TBILL 08.24.11 |PIBL1210H173 |5M 8/24/2011| 134 0.37 1.1331 0.9736 0.9736
TBILL 09.07.11 |PIBL1210I1181 |5M 9/7/2011] 148] 0.41 2.000000| 1.0000 3:35:47 PM| 1.0000 1.1469 0.9914 0.9914
TBILL 09.21.11 |PIBL12101190 |5M 9/21/2011| 162 0.44 4.934000| 3.2500 2:59:06 PM| 3.2500 1.1606 1.0093 1.0093
TBILL 10.05.11 |PIBL1210J206 |6M 10/5/2011] 176] 0.48 0.612000| 0.9350 3:17:29 PM| 0.9350 1.1743 1.0271 1.0271
TBILL 10.19.11* |PIBL1210J215 |6M 10/19/2011] 190| 0.52 10.918000| 1.0450 2:28:11 PM| 1.0450 1.1881 1.0450 1.0450
TBILL 11.02.11 |PIBL1210K222 |7M 11/2/2011] 204| 0.56 1.2746 1.1308 1.1308
TBILL 11.16.11 |PIBL1210K231 |7M 11/16/2011] 218| 0.60 1.3612 1.2167 1.2167
TBILL 11.29.11 |PIBL1210L249 |8M 11/29/2011] 231| 0.63 1.4416 1.2964 1.2964
TBILL 01.11.12 |PIBL1211A016 |9M 1/11/2012] 274| 0.75 1.7074 1.5600 1.5600
TBILL 02.08.12 |PIBL1211B033 [10M 2/8/2012] 302| 0.83 1.8805 1.7317 1.7317
TBILL 02.22.12 |PIBL1211B042 |11M 2/22/2012| 316 0.87 1.9671 1.8175 1.8175
TBILL 03.07.12 |PIBL1211C050 [11M 3/7/2012] 330| 0.90 2.0536 1.9033 1.9033
TBILL 03.21.12 |PIBL1211C069 |1Y 3/21/2012| 344 0.94 2.1402 1.9892 1.9892
TBILL 04.04.12* |PIBL1211D077 |1Y 4/4/2012] 358| 0.98 17.632198| 2.0000 3:47:08 PM| 2.0000 2.2267 2.0750 2.0750




