Interpolated Bills

April 08, 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 2| 0.01 4.1694 4.1667 4.1653
TBILL 04.20.11 |PIBL1210D088 [<1M 4/20/2011 9] 0.02 3.6056 3.5833 3.5722
TBILL 05.04.11 |PIBL1210E096 |<1M 5/4/2011 23| 0.06 2.4778 2.4167 2.3861
TBILL 05.18.11* |PIBL1210E103 [1M 5/18/2011 37| 0.10 1.3500 1.2500 1.2000
TBILL 05.25.11 |PIBL0311B041 |1M 5/25/2011 44 0.12 1.3189 1.2119 1.1656
TBILL 06.01.11 |PIBL0610L090 [2M 6/1/2011 51] 0.14 1.2878 1.1737 1.1313
TBILL 06.08.11 |PIBL0311C059 |2M 6/8/2011 58] 0.16 1.2567 1.1356 1.0969
TBILL 06.15.11 |PIBL1210F120 [2M 6/15/2011 65| 0.18 1.2256 1.0975 1.0625
TBILL 06.22.11 |PIBL0311C068 |2M 6/22/2011 72| 0.20 1.1945 1.0594 1.0281
TBILL 06.29.11 |PIBL1210F139 [2M 6/29/2011 79| 0.22 1.1634 1.0212 0.9938
TBILL 07.06.11 |PIBL0311D076 |3M 7/6/2011 86| 0.24 4.998000| 0.7000 9:58:46 AM| 0.7000 1.1323 0.9831 0.9594
TBILL 07.13.11* |PIBL1210G147 [3M 7/13/2011 93| 0.25 1.1012 0.9450 0.9250
TBILL 07.27.11 |PIBL1210G156 |4M 7/27/2011] 107| 0.29 1.1186 0.9636 0.9346
TBILL 08.10.11 |PIBL1210H164 [4M 8/10/2011| 121] 0.33 0.500000{ 1.3750 9:38:57 AM[ 1.3750 1.1360 0.9821 0.9442
TBILL 08.24.11 |PIBL1210H173 |5M 8/24/2011| 135 0.37 1.1534 1.0007 0.9538
TBILL 09.07.11 |PIBL12101181 [5M 9/7/2011| 149| 0.41 60.000000( 1.0000 11:44:58 AM[ 1.0000 1.1708 1.0193 0.9634
TBILL 09.21.11 |PIBL12101190 |5M 9/21/2011| 163| 0.45 1.1882 1.0379 0.9730
TBILL 10.05.11 |PIBL1210J206 [6M 10/5/2011] 177| 0.48 73.865000( 1.0000 11:45:52 AM[ 0.9923 1.2057 1.0564 0.9827
TBILL 10.19.11* |PIBL1210J215 |6M 10/19/2011] 191| 0.52 1.2231 1.0750 0.9923
TBILL 11.02.11 |PIBL1210K222 [7M 11/2/2011] 205| 0.56] 115.246000( 1.2250 10:47:16 AM[ 1.2250 1.3095 1.1554 1.0797
TBILL 11.16.11 |PIBL1210K231 |7M 11/16/2011] 219| 0.60 1.3958 1.2358 1.1671
TBILL 11.29.11 |PIBL1210L249 [8M 11/29/2011| 232| 0.64 1.4760 1.3105 1.2482
TBILL 01.11.12 |PIBL1211A016 |9M 1/11/2012] 275| 0.75 1.7413 1.5575 1.5167
TBILL 02.08.12 |PIBL1211B033 [10M 2/8/2012| 303 0.83 1.9141 1.7184 1.6915
TBILL 02.22.12 |PIBL1211B042 |11M 2/22/2012| 317 0.87 2.0005 1.7988 1.7789
TBILL 03.07.12 |PIBL1211C050 [11M 3/7/2012| 331| 0.91 2.0869 1.8792 1.8663
TBILL 03.21.12 |PIBL1211C069 |1Y 3/21/2012| 345 0.95] 100.000000| 2.0500 10:18:29 AM| 2.0500 2.1732 1.9596 1.9537
TBILL 04.04.12* |PIBL1211D077 [1Y 4/4/2012] 359| 0.98| 242.266828| 2.1741 3:19:47 PM| 2.0374 2.2596 2.0400 2.0411




