Interpolated Bills

April 11,2012
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 6] 0.02 3.8089 3.7803 3.6805
TBILL 04.25.12 |PIBL0312A022 |<1M 4/25/2012 13| 0.04 3.5413 3.4727 3.2332
TBILL 05.02.12 |PIBL1211E094 |<1M 5/2/2012 20( 0.05 3.2737 3.1652 2.7860
TBILL 05.09.12 |PIBL0312B030 |1M 5/9/2012 27 0.07 79.170000( 1.9000 12:15:00 PM| 1.8914 3.0061 2.8576 2.3387
TBILL 05.16.12" |PIBL0O611K044 |1M 5/16/2012 34| 0.09 2.7385 2.5500 1.8914
TBILL 05.23.12 |PIBL0312B049 |1M 5/23/2012 41 0.11 2.7223 2.5344 1.9550
TBILL 06.06.12 |PIBL0312C057 |2M 6/6/2012 55| 0.15 11.000000| 2.2437 2:25:32 PM| 2.1025 2.6900 2.5031 2.0821
TBILL 06.13.12 |PIBL1211F128 |2M 6/13/2012 62| 0.17 2.6738 2.4875 2.1457
TBILL 06.20.12 |PIBL0312C066 |2M 6/20/2012 69| 0.19 2.6577 2.4719 2.2093
TBILL 06.27.12 |PIBL1211F137 |2M 6/27/2012 76| 0.21 0.807000| 1.8900 11:11:45 AM| 1.8900 2.6415 2.4562 2.2729
TBILL 07.04.12 |PIBL0312D074 |3M 7/4/2012 83| 0.23 2.6254 2.4406 2.3364
TBILL 07.11.12* |PIBL1211G145 |3M 7/11/2012 90| 0.25 2.6092 2.4250 2.4000
TBILL 07.25.12 |PIBL1211G154 |4M 7/25/2012] 104| 0.28 2.6195 2.4357 2.4071
TBILL 08.08.12 |PIBL1211H162 |4M 8/8/2012] 118] 0.32 136.235900( 2.1250 3:43:54 PM| 2.1438 2.6297 2.4464 2.4143
TBILL 08.22.12 |PIBL1211H171 |5M 8/22/2012| 132| 0.36 16.490785| 2.1500 4:09:23 PM| 2.1433 2.6399 2.4571 2.4214
TBILL 09.05.12 |PIBL12111189 |5M 9/5/2012] 146| 0.40 2.6501 2.4679 2.4286
TBILL 09.19.12 |PIBL12111198 |5M 9/19/2012| 160 0.44 2.6603 2.4786 2.4357
TBILL 10.17.12* |PIBL1211J213 |6M 10/17/2012| 188| 0.52 0.500000| 2.1300 2:12:55 PM| 2.1300 2.6808 2.5000 2.4500
TBILL 10.31.12 |PIBL1211K220 |7M 10/31/2012] 202| 0.55 2.7045 2.5227 2.4632
TBILL 01.09.13 |PIBL1212A014 |9M 1/9/2013| 272| 0.75 2.8234 2.6364 2.5294
TBILL 02.06.13 |PIBL1212B031 [10M 2/6/2013] 300| 0.82 33.686203| 2.4000 2:14:32 PM| 2.4000 2.8710 2.6818 2.5558
TBILL 02.20.13 |PIBL1212B040 |[11M 2/20/2013| 314| 0.86 27.948000| 2.4000 12:16:50 PM| 2.3875 2.8948 2.7045 2.5690
TBILL 03.06.13 |PIBL1212C058 [11M 3/6/2013] 328| 0.90 2.9185 2.7273 2.5823
TBILL 03.20.13* |PIBL1212C067 |1Y 3/20/2013| 342 0.94 54.278700( 2.6000 3:57:39 PM| 2.5955 2.9423 2.7500 2.5955




