Interpolated Bills

April 04, 2011
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield| Traded Time | W. Ave PDSI-F | PDSI-R1 | PDSI-R2
TBILL 04.06.11 |PIBL1210D079 |<1M 4/6/2011 1 4.2500 4.2500 4.2500
TBILL 04.13.11 |PIBL0O311A015 [<1M 4/13/2011 8| 0.02 3.7547 3.7358 3.7358
TBILL 04.20.11 |PIBL1210D088 |<1M 4/20/2011 15[ 0.04 3.2595 3.2217 3.2217
TBILL 05.04.11 |PIBL1210E096 [1M 5/4/2011 29| 0.08 2.2690 2.1933 2.1933
TBILL 05.18.11* |PIBL1210E103 |1M 5/18/2011 43| 0.12 1.2785 1.1650 1.1650
TBILL 05.25.11 |PIBL0311B041 [2M 5/25/2011 50| 0.14 1.2754 1.1569 1.1569
TBILL 06.01.11 |PIBL0610L090 |2M 6/1/2011 57] 0.16 0.570000| 1.0000 3:24:36 PM| 1.0000 1.2723 1.1487 1.1487
TBILL 06.08.11 |PIBL0311C059 [2M 6/8/2011 64| 0.18 1.2692 1.1406 1.1406
TBILL 06.15.11 |PIBL1210F120 |2M 6/15/2011 711 0.19 1.2662 1.1325 1.1325
TBILL 06.22.11 |PIBL0311C068 [2M 6/22/2011 78] 0.21 1.2631 1.1244 1.1244
TBILL 06.29.11 |PIBL1210F139 |3M 6/29/2011 85| 0.23 0.719000| 3.0000 11:58:08 AM| 3.0000 1.2600 1.1163 1.1163
TBILL 07.13.11* |PIBL1210G147 [3M 7/13/2011 99| 0.27 1.2538 1.1000 1.1000
TBILL 07.27.11 |PIBL1210G156 |4M 7/27/2011| 113| 0.31 1.2814 1.1250 1.1175
TBILL 08.10.11 |PIBL1210H164 [4M 8/10/2011| 127] 0.35 1.3090 1.1500 1.1350
TBILL 08.24.11 |PIBL1210H173 |5M 8/24/2011| 141| 0.39 0.769000| 3.2500 10:19:35 AM| 3.2500 1.3365 1.1750 1.1525
TBILL 09.07.11 |PIBL12101181 [5M 9/7/2011| 155 0.42 1.3641 1.2000 1.1700
TBILL 09.21.11 |PIBL12101190 |5M 9/21/2011| 169| 0.46 1.3917 1.2250 1.1875
TBILL 10.05.11* |PIBL1210J206 [6M 10/5/2011] 183| 0.50] 171.570000( 1.2050 2:40:15 PM[ 1.2050 1.4192 1.2500 1.2050
TBILL 10.19.11 |PIBL1210J215 |7M 10/19/2011| 197 0.54 1.5008 1.3312 1.2900
TBILL 11.02.11 |PIBL1210K222 [7M 11/2/2011] 211| 0.58 0.474930| 2.0000 11:12:17 AM[ 2.0000 1.5823 1.4125 1.3750
TBILL 11.16.11 |PIBL1210K231 |8M 11/16/2011| 225| 0.62 1.6638 1.4937 1.4600
TBILL 11.29.11 |PIBL1210L249 [8M 11/29/2011| 238| 0.65 1.7396 1.5692 1.5389
TBILL 01.11.12 |PIBL1211A016 |9M 1/11/2012] 281| 0.77 1.9900 1.8187 1.8000
TBILL 02.08.12 |PIBL1211B033 [10M 2/8/2012] 309 0.85 2.1531 1.9812 1.9700
TBILL 02.22.12 |PIBL1211B042 |11M 2/22/2012| 323| 0.88 2.2346 2.0625 2.0550
TBILL 03.07.12 |PIBL1211C050 [11M 3/7/2012| 337 0.92 2.3162 2.1437 2.1400
TBILL 03.21.12* |PIBL1211C069 |1Y 3/21/2012| 351| 0.96 0.110000| 2.0000 11:44:07 AM| 2.0000 2.3977 2.2250 2.2250




