Interpolated Bills

April 07, 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 5[ 0.01 3.9512 3.9397 3.9387
TBILL 04.20.11 |PIBL1210D088 [<1M 4/20/2011 12| 0.03 3.4283 3.3968 3.3940
TBILL 05.04.11 |PIBL1210E096 |1M 5/4/2011 26 0.07 2.3824 2.3109 2.3045
TBILL 05.18.11* |PIBL1210E103 [1M 5/18/2011 40| 0.11 1.3365 1.2250 1.2150
TBILL 05.25.11 |PIBL0311B041 |2M 5/25/2011 471 0.13 1.3030 1.1893 1.1798
TBILL 06.01.11 |PIBL0610L090 [2M 6/1/2011 54| 0.15 1.2695 1.1536 1.1447
TBILL 06.08.11 |PIBL0311C059 |2M 6/8/2011 61| 0.17 16.800000| 0.7500 11:37:02 AM| 0.7500 1.2360 1.1179 1.1095
TBILL 06.15.11 |PIBL1210F120 [2M 6/15/2011 68| 0.19 1.104000[ 0.9000 10:08:42 AM[ 0.9000 1.2025 1.0821 1.0743
TBILL 06.22.11 |PIBL0311C068 |2M 6/22/2011 75| 0.21 1.1690 1.0464 1.0392
TBILL 06.29.11 |PIBL1210F139 [3M 6/29/2011 82| 0.22 1.000000( 1.0000 3:00:37 PM[ 1.0000 1.1354 1.0107 1.0040
TBILL 07.06.11* |PIBL0311D076 |3M 7/6/2011 89| 0.24| 267.240000( 1.0000 3:35:56 PM| 0.9687 1.1019 0.9750 0.9688
TBILL 07.13.11 |PIBL1210G147 [3M 7/13/2011 96| 0.26 1.1142 0.9816 0.9770
TBILL 07.27.11 |PIBL1210G156 |4M 7/27/2011] 110| 0.30 25.000000|{ 1.2000 2:40:44 PM| 1.2000 1.1387 0.9947 0.9932
TBILL 08.10.11 |PIBL1210H164 [4M 8/10/2011| 124 0.34 0.033800| 0.7500 11:22:55 AM[ 0.7500 1.1632 1.0079 1.0095
TBILL 08.24.11 |PIBL1210H173 |5M 8/24/2011| 138| 0.38 1.1877 1.0211 1.0258
TBILL 09.07.11 |PIBL12101181 [5M 9/7/2011| 152 0.42 0.677000| 0.9250 12:12:59 PM|[ 0.9250 1.2122 1.0342 1.0421
TBILL 09.21.11 |PIBL12101190 |5M 9/21/2011| 166| 0.45 1.2367 1.0474 1.0584
TBILL 10.05.11* |PIBL1210J206 [6M 10/5/2011] 180| 0.49] 676.492000( 0.9750 11:46:33 AM[ 1.0746 1.2612 1.0606 1.0746
TBILL 10.19.11 |PIBL1210J215 |7M 10/19/2011| 194| 0.53 1.3432 1.1426 1.1550
TBILL 11.02.11 |PIBL1210K222 [7M 11/2/2011] 208| 0.57 1.4252 1.2246 1.2353
TBILL 11.16.11 |PIBL1210K231 |8M 11/16/2011| 222 0.61 1.5072 1.3067 1.3156
TBILL 11.29.11 |PIBL1210L249 [8M 11/29/2011| 235| 0.64 1.5833 1.3829 1.3902
TBILL 01.11.12 |PIBL1211A016 |9M 1/11/2012] 278| 0.76 1.8352 1.6348 1.6369
TBILL 02.08.12 |PIBL1211B033 [10M 2/8/2012| 306| 0.84 1.9993 1.7989 1.7975
TBILL 02.22.12 |PIBL1211B042 |11M 2/22/2012| 320| 0.88 2.0813 1.8809 1.8779
TBILL 03.07.12 |PIBL1211C050 [11M 3/7/2012| 334 0.92 2.1633 1.9629 1.9582
TBILL 03.21.12 |PIBL1211C069 |1Y 3/21/2012| 348| 0.95 29.830000| 2.1000 3:44:13 PM| 2.0670 2.2453 2.0450 2.0385
TBILL 04.04.12* |PIBL1211D077 [1Y 4/4/2012| 362| 0.99| 1159.572009| 2.0750 4:07:43 PM[ 2.1202 2.3273 2.1270 2.1188




