Interpolated Bills

April 10, 2012
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) (Last Yield| Traded Time | W. Ave PDSI-F | PDSI-R1 | PDSI-R2
TBILL 04.18.12 |PIBL1211D086 |<1M 4/18/2012 7| 0.02 3.7878 3.7574 3.7529
TBILL 04.25.12 |PIBL0312A022 |<1M 4/25/2012 14| 0.04 3.000000| 2.2500 9:41:40 AM| 2.2500 3.5403 3.4743 3.4647
TBILL 05.02.12 |PIBL1211E094 |<1M 5/2/2012 21| 0.06 3.2928 3.1912 3.1765
TBILL 05.09.12 |PIBL0312B030 |1M 5/9/2012 28| 0.08 3.0452 2.9081 2.8882
TBILL 05.16.12" |PIBL0O611K044 |1M 5/16/2012 35[ 0.10 2.7977 2.6250 2.6000
TBILL 05.23.12 |PIBL0312B049 |1M 5/23/2012 42| 0.12 2.7758 2.6031 2.5812
TBILL 06.06.12 |PIBL0312C057 |2M 6/6/2012 56| 0.15 2.7319 2.5594 2.5437
TBILL 06.13.12 |PIBL1211F128 |2M 6/13/2012 63| 0.17 2.7100 2.5375 2.5250
TBILL 06.20.12 |PIBL0312C066 |2M 6/20/2012 701 0.19 2.6881 2.5156 2.5062
TBILL 06.27.12 |PIBL1211F137 |2M 6/27/2012 77] 0.21 0.507100| 1.6500 2:26:22 PM| 1.6500 2.6662 2.4938 2.4875
TBILL 07.04.12 |PIBL0312D074 |3M 7/4/2012 84| 0.23 24.827540| 1.7500 3:45:37 PM| 1.7881 2.6442 2.4719 2.4688
TBILL 07.11.12* |PIBL1211G145 |3M 7/11/2012 91| 0.25 2.6223 2.4500 2.4500
TBILL 07.25.12 |PIBL1211G154 |4M 7/25/2012] 105 0.29 2.6303 2.4571 2.4571
TBILL 08.08.12 |PIBL1211H162 |4M 8/8/2012] 119| 0.33 87.782000( 2.1250 3:45:18 PM| 2.1113 2.6384 2.4643 2.4643
TBILL 08.22.12 |PIBL1211H171 |5M 8/22/2012| 133| 0.36 2.169000| 2.1250 10:43:59 AM| 2.1250 2.6464 2.4714 2.4714
TBILL 09.05.12 |PIBL12111189 |5M 9/5/2012] 147| 0.40( 275.000000f 2.1500 8:48:49 AM| 2.1500 2.6544 2.4786 2.4786
TBILL 09.19.12 |PIBL12111198 |5M 9/19/2012| 161 0.44 2.6624 2.4857 2.4857
TBILL 10.17.12* |PIBL1211J213 |6M 10/17/2012] 189| 0.52 2.6785 2.5000 2.5000
TBILL 10.31.12 |PIBL1211K220 |7M 10/31/2012] 203| 0.56 2.7044 2.5250 2.4885
TBILL 01.09.13 |PIBL1212A014 |9M 1/9/2013| 273| 0.75 2.8339 2.6500 2.4310
TBILL 02.06.13 |PIBL1212B031 [10M 2/6/2013] 301] 0.82[ 201.107000( 2.5200 4:13:30 PM| 2.5060 2.8857 2.7000 2.4080
TBILL 02.20.13 |PIBL1212B040 |[11M 2/20/2013| 315| 0.86 2.9116 2.7250 2.3965
TBILL 03.06.13 |PIBL1212C058 [11M 3/6/2013] 329]| 0.90 1.629642| 2.2500 10:36:15 AM| 2.2500 2.9376 2.7500 2.3850
TBILL 03.20.13* |PIBL1212C067 |1Y 3/20/2013| 343 0.94 91.634570( 2.3500 2:26:52 PM| 2.3735 2.9635 2.7750 2.3735




