Interpolated Bills

May 09, 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 8| 0.02 3.9192 3.8800 3.8800
TBILL 05.25.11 [PIBL0O311B041 |<1M 5/25/2011 15| 0.04 3.3385 3.2600 3.2600
TBILL 06.01.11 [PIBLO610L090 |<1M 6/1/2011 22| 0.06 2.7577 2.6400 2.6400
TBILL 06.08.11 [PIBL0311C059 |1M 6/8/2011 29| 0.08 2.1769 2.0200 2.0200
TBILL 06.15.11* [PIBL1210F120 |1M 6/15/2011 36| 0.10 1.5962 1.4000 1.4000
TBILL 06.22.11 [PIBL0311C068 |1M 6/22/2011 43| 0.12 1.5870 1.3000 1.3010
TBILL 06.29.11 [PIBL1210F139 |2M 6/29/2011 50| 0.14 1.5779 1.2000 1.2021
TBILL 07.06.11 [PIBL0311D076 |2M 7/6/2011 57 0.16 1.5688 1.1000 1.1031
TBILL 07.13.11 [PIBL1210G147 |2M 7/13/2011 64| 0.18 1.5596 1.0000 1.0042
TBILL 07.20.11 [PIBL0311D085 |2M 7/20/2011 71 0.19 1.5505 0.9000 0.9052
TBILL 07.27.11 [PIBL1210G156 |2M 7/27/2011 78| 0.21 0.559000| 2.5000 11:24:04 AM| 2.5000 1.5413 0.8000 0.8062
TBILL 08.03.11 [PIBLO311E093 |3M 8/3/2011 85 0.23| 125.160752| 0.5500 12:44:49 PM| 0.5998 1.5322 0.7000 0.7073
TBILL 08.10.11* [PIBL1210H164 |3M 8/10/2011 92| 0.25 4.537603| 1.5000 3:01:00 PM| 0.8433 1.5231 0.6000 0.6083
TBILL 08.24.11 [PIBL1210H173 |4M 8/24/2011| 106 0.29 1.260000| 1.5000 3:57:16 PM| 1.5000 1.5442 0.7286 0.7464
TBILL 09.07.11 [PIBL1210I1181 |4M 9/7/2011] 120 0.33| 943.190000| 1.5500 3:56:09 PM| 1.3500 1.5654 0.8571 0.8845
TBILL 09.21.11 [PIBL1210I190 |5M 9/21/2011| 134| 0.37| 608.881000| 1.5500 3:55:02 PM| 1.0982 1.5865 0.9857 1.0226
TBILL 10.05.11 [PIBL1210J206 |5M 10/5/2011| 148| 0.41 95.158000| 1.5500 3:53:46 PM| 1.0483 1.6077 1.1143 1.1607
TBILL 10.19.11 [PIBL1210J215 |5M 10/19/2011| 162| 0.44 53.356000( 1.5500 3:51:34 PM| 1.5500 1.6288 1.2429 1.2988
TBILL 11.02.11 [PIBL1210K222 |6M 11/2/2011| 176| 0.48 1.6500 1.3714 1.4369
TBILL 11.16.11* [PIBL1210K231 |6M 11/16/2011| 190 0.52 1.6712 1.5000 1.5750
TBILL 11.29.11 [PIBL1210L249 |7M 11/29/2011| 203| 0.56 1.7296 1.5580 1.6369
TBILL 01.11.12 [PIBL1211A016 |8M 1/11/2012| 246| 0.67 1.9231 1.7500 1.8417
TBILL 02.08.12 [PIBL1211B033 |9M 2/8/2012| 274| 0.75 2.0490 1.8750 1.9750
TBILL 02.22.12 [PIBL1211B042 |[10M 2/22/2012| 288 0.79 14.912000| 2.3000 3:45:40 PM| 2.3000 2.1120 1.9375 2.0417
TBILL 03.07.12 [PIBL1211C050 |10M 3/7/2012| 302| 0.83 13.726000| 2.3000 3:43:25 PM| 2.3000 2.1750 2.0000 2.1083
TBILL 03.21.12 [PIBL1211C069 [11M 3/21/2012| 316 0.87 29.301000| 2.3000 3:40:29 PM| 2.3000 2.2380 2.0625 2.1750
TBILL 04.04.12 [PIBL1211D077 |11M 4/4/2012| 330/ 0.90 2.559000| 2.3000 3:38:27 PM| 2.3000 2.3010 2.1250 2.2417
TBILL 04.18.12 [PIBL1211D086 |1Y 4/18/2012| 344 0.94 1.100000| 1.9200 3:02:02 PM| 1.9200 2.3639 2.1875 2.3083
TBILL 05.02.12* [PIBL1211E094 |1Y 5/2/2012| 358| 0.98 3.650000| 2.0550 2:44:35 PM| 2.0550 2.4269 2.2500 2.3750




