Interpolated Bills

May 03, 2011
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) |Last Yield| Traded Time | W. Ave PDSI-F PDSI-R1 | PDSI-R2
TBILL 05.18.11 [PIBL1210E103 |<1M 5/18/2011 14| 0.04 3.0919 3.0456 2.8513
TBILL 05.25.11 [PIBL0O311B041 |<1M 5/25/2011 21| 0.06 2.4683 2.3971 2.0982
TBILL 06.01.11 |[PIBL0610L090 |1M 6/1/2011 28| 0.08 1.8447 1.7485 1.3450
TBILL 06.08.11* [PIBL0311C059 |1M 6/8/2011 35| 0.10 1.2212 1.1000 0.5919
TBILL 06.15.11 [PIBL1210F120 |1M 6/15/2011 42| 0.12 65.673980| 0.5000 3:30:20 PM| 0.5919 1.1825 1.0219 0.5789
TBILL 06.22.11 [PIBL0311C068 |2M 6/22/2011 49| 0.13 1.1437 0.9437 0.5659
TBILL 06.29.11 [PIBL1210F139 |2M 6/29/2011 56| 0.15 1.1050 0.8656 0.5529
TBILL 07.06.11 [PIBL0311D076 |2M 7/6/2011 63 0.17 2.067000| 0.6000 3:07:20 PM| 0.6000 1.0663 0.7875 0.5399
TBILL 07.13.11 [PIBL1210G147 |2M 7/13/2011 70| 0.19 3.133000| 1.0000 9:43:58 AM| 1.0000 1.0276 0.7094 0.5268
TBILL 07.20.11 [PIBL0311D085 |2M 7/20/2011 771 0.21 0.9889 0.6312 0.5138
TBILL 07.27.11 |[PIBL1210G156 |3M 7/27/2011 84| 0.23 2.176000| 1.0000 11:23:16 AM| 1.0000 0.9502 0.5531 0.5008
TBILL 08.03.11* [PIBLO311E093 |3M 8/3/2011 91 0.25| 264.105000| 0.5000 3:36:20 PM| 0.4811 0.9115 0.4750 0.4878
TBILL 08.10.11 [PIBL1210H164 |3M 8/10/2011 98| 0.27 0.9448 0.5327 0.5214
TBILL 08.24.11 [PIBL1210H173 |4M 8/24/2011| 112| 0.31 1.0114 0.6481 0.5885
TBILL 09.07.11 [PIBL1210I1181 |4M 9/7/2011| 126| 0.35 1.0780 0.7635 0.6557
TBILL 09.21.11 [PIBL1210I190 |5M 9/21/2011| 140 0.38 1.1445 0.8788 0.7228
TBILL 10.05.11 [PIBL1210J206 |5M 10/5/2011| 154| 0.42 1.2111 0.9942 0.7900
TBILL 10.19.11 [PIBL1210J215 |5M 10/19/2011| 168 0.46 1.2777 1.1096 0.8571
TBILL 11.02.11* [PIBL1210K222 |6M 11/2/2011| 182 0.50| 448.051190| 0.9675 3:52:14 PM| 0.9243 1.3442 1.2250 0.9243
TBILL 11.16.11 [PIBL1210K231 |7M 11/16/2011| 196 0.54 1.4091 1.2831 1.0049
TBILL 11.29.11 [PIBL1210L249 |7M 11/29/2011| 209 0.57 1.4694 1.3370 1.0797
TBILL 01.11.12 [PIBL1211A016 |9M 1/11/2012| 252| 0.69 1.6688 1.5154 1.3273
TBILL 02.08.12 [PIBL1211B033 |9M 2/8/2012| 280| 0.77 1.7986 1.6315 1.4886
TBILL 02.22.12 [PIBL1211B042 |[10M 2/22/2012| 294| 0.81 1.8635 1.6896 1.5692
TBILL 03.07.12 [PIBL1211C050 |10M 3/7/2012| 308| 0.84 1.9284 1.7477 1.6498
TBILL 03.21.12 [PIBL1211C069 [11M 3/21/2012| 322 0.88 1.9933 1.8058 1.7304
TBILL 04.04.12 [PIBL1211D077 |11M 4/4/2012| 336| 0.92 2.0583 1.8638 1.8110
TBILL 04.18.12 [PIBL1211D086 |1Y 4/18/2012| 350 0.96f 410.000000| 1.9150 3:58:15 PM| 1.9463 2.1232 1.9219 1.8916
TBILL 05.02.12* [PIBL1211E094 |1Y 5/2/2012] 364| 1.00| 1100.556834| 2.0020 3:55:25 PM| 1.9819 2.1881 1.9800 1.9723




