Interpolated Bills

April 17,2012
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) (Last Yield| Traded Time | W. Ave PDSI-F | PDSI-R1 | PDSI-R2
TBILL 04.25.12 |PIBL0O312A022 |<1M 4/25/2012 7| 0.02 3.7441 3.7088 3.7088
TBILL 05.02.12 |PIBL1211E094 |<1M 5/2/2012 14| 0.04 3.4456 3.3691 3.3691
TBILL 05.09.12 |PIBL0312B030 |<1M 5/9/2012 21| 0.06 3.1471 3.0294 3.0294
TBILL 05.16.12 |PIBL0611K044 |1M 5/16/2012 28| 0.08 2.8485 2.6897 2.6897
TBILL 05.23.12* |PIBL0312B049 |1M 5/23/2012 35[ 0.10 2.001000| 1.8750 3:02:35 PM| 1.8750 2.5500 2.3500 2.3500
TBILL 06.06.12 |PIBL0312C057 |2M 6/6/2012 49 0.13 0.302400| 1.9250 3:28:56 PM| 1.9250 2.5556 2.3556 2.2810
TBILL 06.13.12 |PIBL1211F128 |2M 6/13/2012 56| 0.15 2.5583 2.3583 2.2464
TBILL 06.20.12 |PIBL0312C066 |2M 6/20/2012 63| 0.17[ 600.000000( 2.0000 12:05:53 PM| 2.1749 2.5611 2.3611 2.2119
TBILL 06.27.12 |PIBL1211F137 |2M 6/27/2012 701 0.19 2.5639 2.3639 2.1774
TBILL 07.04.12 |PIBL0312D074 |2M 7/4/2012 77] 0.21 2.5667 2.3667 2.1429
TBILL 07.11.12 |PIBL1211G145 |3M 7/11/2012 84| 0.23 84.726713[ 2.0000 3:03:04 PM| 2.0393 2.5694 2.3694 2.1084
TBILL 07.25.12* |PIBL1211G154 |3M 7/25/2012 98| 0.27 2.5750 2.3750 2.0393
TBILL 08.08.12 |PIBL1211H162 |4M 8/8/2012] 112 0.31 90.000000( 2.2500 11:40:52 AM| 2.2500 2.5842 2.2958 2.0161
TBILL 08.22.12 |PIBL1211H171 |4M 8/22/2012| 126| 0.35 0.549300| 2.5000 11:55:40 AM| 2.5000 2.5933 2.2167 1.9929
TBILL 09.05.12 |PIBL12111189 |5M 9/5/2012] 140| 0.38 2.6025 2.1375 1.9697
TBILL 09.19.12 |PIBL12111198 |5M 9/19/2012| 154| 0.42 2.6117 2.0583 1.9464
TBILL 10.17.12* |PIBL1211J213 |6M 10/17/2012] 182 0.50] 277.509000| 1.9000 11:09:27 AM| 1.9000 2.6300 1.9000 1.9000
TBILL 10.31.12 |PIBL1211K220 |7M 10/31/2012] 196 0.54 4.451000| 2.1750 2:36:35 PM| 2.1750 2.6443 1.9577 1.9458
TBILL 01.09.13 |PIBL1212A014 |9M 1/9/2013| 266 0.73 50.000000( 2.1500 11:40:22 AM| 2.1500 2.7157 2.2462 2.1748
TBILL 02.06.13 |PIBL1212B031 |10M 2/6/2013] 294| 0.81 3.000000| 2.2750 10:14:30 AM| 2.2750 2.7443 2.3615 2.2664
TBILL 02.20.13 |PIBL1212B040 |10M 2/20/2013| 308 0.84 13.073073| 2.2500 10:24:50 AM| 2.2500 2.7586 2.4192 2.3122
TBILL 03.06.13 |PIBL1212C058 |11M 3/6/2013] 322| 0.88 2.7729 2.4769 2.3580
TBILL 03.20.13 |PIBL1212C067 [11M 3/20/2013| 336| 0.92 2.7872 2.5346 2.4038
TBILL 04.17.13* |PIBL1212D084 |1Y 4/17/2013| 364 1.00] 261.993253| 2.5000 3:48:42 PM| 2.4953 2.8158 2.6500 2.4953




