Interpolated Bills

April 28, 2011
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield| Traded Time | W. Ave PDSI-F PDSI-R1 | PDSI-R2
TBILL 05.04.11 [PIBL1210E096 |<1M 5/4/2011 5| 0.01 3.8639 3.8456 3.8456
TBILL 05.18.11 [PIBL1210E103 |<1M 5/18/2011 19| 0.05 2.5124 2.4303 2.4303
TBILL 05.25.11 |[PIBL0311B041 |1M 5/25/2011 26| 0.07 1.8366 1.7227 1.7227
TBILL 06.01.11* [PIBLO610L090 |1M 6/1/2011 33| 0.09 1.1609 1.0150 1.0150
TBILL 06.08.11 [PIBL0311C059 |1M 6/8/2011 40| 0.11 1.1165 0.9697 0.9657
TBILL 06.15.11 [PIBL1210F120 |2M 6/15/2011 47| 0.13 1.0722 0.9245 0.9164
TBILL 06.22.11 [PIBL0311C068 |2M 6/22/2011 54| 0.15 1.0279 0.8792 0.8670
TBILL 06.29.11 [PIBL1210F139 |2M 6/29/2011 61 0.17 0.9835 0.8340 0.8177
TBILL 07.06.11 [PIBL0311D076 |2M 7/6/2011 68| 0.19 4.449500| 0.6550 11:50:30 AM| 0.6550 0.9392 0.7887 0.7684
TBILL 07.13.11 [PIBL1210G147 |2M 7/13/2011 75 0.21 0.8948 0.7435 0.7191
TBILL 07.20.11 |[PIBL0311D085 |3M 7/20/2011 82| 0.22| 134.977840( 0.8000 11:27:15 AM| 0.6521 0.8505 0.6982 0.6698
TBILL 07.27.11* [PIBL1210G156 |3M 7/27/2011 89 0.24 0.8062 0.6530 0.6204
TBILL 08.10.11 [PIBL1210H164 |4M 8/10/2011] 103| 0.28 3.244000| 1.5000 10:55:30 AM| 1.5000 0.8432 0.6890 0.6611
TBILL 08.24.11 [PIBL1210H173 |4M 8/24/2011| 117| 0.32f 300.000000| 0.6000 11:19:29 AM| 0.6500 0.8803 0.7250 0.7017
TBILL 09.07.11 [PIBL1210I1181 |5M 9/7/2011] 131| 0.36 0.9174 0.7610 0.7424
TBILL 09.21.11 [PIBL1210I190 |5M 9/21/2011| 145 0.40 0.9545 0.7970 0.7830
TBILL 10.05.11 [PIBL1210J206 |5M 10/5/2011| 159 0.44 0.9916 0.8330 0.8237
TBILL 10.19.11 [PIBL1210J215 |6M 10/19/2011| 173| 0.47 1.727000| 0.8250 11:45:28 AM| 0.8250 1.0287 0.8690 0.8643
TBILL 11.02.11* [PIBL1210K222 |6M 11/2/2011| 187 0.51 1.000000| 0.9150 10:55:50 AM| 0.9150 1.0658 0.9050 0.9050
TBILL 11.16.11 [PIBL1210K231 |7M 11/16/2011| 201 0.55 1.1523 1.0080 0.9960
TBILL 11.29.11 [PIBL1210L249 |7M 11/29/2011| 214| 0.59 2.336000| 1.0000 11:38:19 AM| 1.0000 1.2327 1.1036 1.0804
TBILL 01.11.12 [PIBL1211A016 |9M 1/11/2012| 257| 0.70 1.4985 1.4198 1.3599
TBILL 02.08.12 [PIBL1211B033 |10M 2/8/2012| 285| 0.78 1.6715 1.6257 1.5418
TBILL 02.22.12 [PIBL1211B042 [10M 2/22/2012| 299 0.82 1.7581 1.7287 1.6328
TBILL 03.07.12 [PIBL1211C050 |11M 3/7/2012] 313| 0.86 1.8446 1.8317 1.7237
TBILL 03.21.12 [PIBL1211C069 [11M 3/21/2012| 327 0.90 1.9312 1.9346 1.8147
TBILL 04.04.12 [PIBL1211D077 |11M 4/4/2012| 341| 0.93 2.0177 2.0376 1.9057
TBILL 04.18.12* [PIBL1211D086 |1Y 4/18/2012| 355| 0.97| 1057.530417| 1.9350 12:13:12 PM| 1.9348 2.1042 2.1405 1.9967




