Interpolated Bills

May 02, 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 1 4.2500 4.2500 4.2500
TBILL 05.18.11 |PIBL1210E103 [<1M 5/18/2011 15| 0.04 0.900000{ 1.5000 3:15:14 PM[ 1.5000 3.0477 3.0000 3.0000
TBILL 05.25.11 |PIBL0311B041 |<1M 5/25/2011 22| 0.06 2.4465 2.3750 2.3750
TBILL 06.01.11 |PIBL0610L090 [1M 6/1/2011 29| 0.08 0.102000| 1.3000 10:51:01 AM[ 1.3000 1.8454 1.7500 1.7500
TBILL 06.08.11* |PIBL0311C059 |1M 6/8/2011 36 0.10 1.2442 1.1250 1.1250
TBILL 06.15.11 |PIBL1210F120 [1M 6/15/2011 43| 0.12 1.1907 1.0679 1.0679
TBILL 06.22.11 |PIBL0311C068 |2M 6/22/2011 50| 0.14 1.1371 1.0107 1.0107
TBILL 06.29.11 |PIBL1210F139 [2M 6/29/2011 57| 0.16 1.0835 0.9536 0.9536
TBILL 07.06.11 |PIBL0311D076 |2M 7/6/2011 64| 0.18 1.0299 0.8964 0.8964
TBILL 07.13.11 |PIBL1210G147 [2M 7/13/2011 71] 0.19 0.9764 0.8393 0.8393
TBILL 07.20.11 |PIBL0311D085 |2M 7/20/2011 78| 0.21 0.9228 0.7821 0.7821
TBILL 07.27.11* |PIBL1210G156 [3M 7/27/2011 85| 0.23 0.8692 0.7250 0.7250
TBILL 08.10.11 |PIBL1210H164 |3M 8/10/2011 99| 0.27 0.254000| 1.1000 9:50:09 AM[ 1.1000 0.9080 0.7643 0.7679
TBILL 08.24.11 |PIBL1210H173 [4M 8/24/2011| 113] 0.31 0.9467 0.8036 0.8107
TBILL 09.07.11 |PIBL1210I1181 |4M 9/7/2011] 127| 0.35 0.512000| 0.6500 10:25:05 AM| 0.6500 0.9854 0.8429 0.8536
TBILL 09.21.11 |PIBL12101190 [5M 9/21/2011| 141] 0.39 3.100000| 1.2500 2:48:22 PM[ 1.2500 1.0242 0.8821 0.8964
TBILL 10.05.11 |PIBL1210J206 |5M 10/5/2011] 155| 0.42 0.504000| 1.5000 10:51:21 AM| 1.5000 1.0629 0.9214 0.9393
TBILL 10.19.11 |PIBL1210J215 [5M 10/19/2011| 169| 0.46[ 429.015000| 0.9750 4:07:22 PM[ 0.9750 1.1016 0.9607 0.9821
TBILL 11.02.11* |PIBL1210K222 |6M 11/2/2011] 183| 0.50 1.1404 1.0000 1.0250
TBILL 11.16.11 |PIBL1210K231 [7M 11/16/2011| 197| 0.54 1.2231 1.0833 1.1049
TBILL 11.29.11 |PIBL1210L249 |7M 11/29/2011] 210| 0.58 1.2999 1.1607 1.1790
TBILL 01.11.12 |PIBL1211A016 [9M 1/11/2012] 253| 0.69 1.5538 1.4167 1.4244
TBILL 02.08.12 |PIBL1211B033 |9M 2/8/2012] 281| 0.77 1.7192 1.5833 1.5841
TBILL 02.22.12 |PIBL1211B042 [10M 2/22/2012| 295| 0.81 1.8019 1.6667 1.6640
TBILL 03.07.12 |PIBL1211C050 |10M 3/7/2012] 309| 0.85 1.8846 1.7500 1.7439
TBILL 03.21.12 |PIBL1211C069 [11M 3/21/2012| 323]| 0.88 1.9673 1.8333 1.8238
TBILL 04.04.12 |PIBL1211D077 |11M 4/4/2012] 337| 0.92 2.0500 1.9167 1.9036
TBILL 04.18.12* |PIBL1211D086 [1Y 4/18/2012| 351| 0.96] 450.500000| 1.9350 2:42:16 PM[ 1.9542 2.1327 2.0000 1.9835




