Interpolated Bills

April 25, 2012
Instrument . . .

Name ISIN Tenor| Maturity |Days| YRS | D. Vol (MM) (Last Yield| Traded Time | W. Ave PDSI-F | PDSI-R1 | PDSI-R2
TBILL 05.02.12 |PIBL1211E094 |<1M 5/2/2012 6/ 0.02 3.8079 3.7875 3.7329
TBILL 05.09.12 |PIBL0312B030 |<1M 5/9/2012 13| 0.04 3.5390 3.4900 3.3590
TBILL 05.16.12 |PIBL0611K044 |<1M 5/16/2012 20( 0.05 3.2701 3.1925 2.9851
TBILL 05.23.12 |PIBL0312B049 |1M 5/23/2012 271 0.07] 120.284024| 1.9000 4:05:34 PM| 1.8480 3.0013 2.8950 2.6111
TBILL 06.06.12* |PIBL0312C057 |1M 6/6/2012 41 0.11 50.000000( 1.9000 3:59:32 PM| 1.9000 2.4635 2.3000 1.8633
TBILL 06.13.12 |PIBL1211F128 |2M 6/13/2012 48| 0.13 2.4665 2.3036 1.9221
TBILL 06.20.12 |PIBL0312C066 |2M 6/20/2012 55| 0.15 2.4696 2.3071 1.9809
TBILL 06.27.12 |PIBL1211F137 |2M 6/27/2012 62| 0.17 2.4727 2.3107 2.0397
TBILL 07.04.12 |PIBL0312D074 |2M 7/4/2012 69| 0.19 1.000000{ 1.9000 11:03:08 AM| 1.9000 2.4758 2.3143 2.0985
TBILL 07.11.12 |PIBL1211G145 |2M 7/11/2012 76| 0.21 7.959255| 1.8750 2:00:46 PM| 1.9221 2.4788 2.3179 2.1574
TBILL 07.25.12* |PIBL1211G154 |3M 7/25/2012 90| 0.25 2.4850 2.3250 2.2750
TBILL 08.08.12 |PIBL1211H162 |4M 8/8/2012] 104| 0.28 2.000000| 2.1000 10:45:45 AM| 2.1000 2.4984 2.3357 2.2857
TBILL 08.22.12 |PIBL1211H171 |4M 8/22/2012| 118| 0.32 8.328000| 2.1250 11:20:34 AM| 2.0428 2.5118 2.3464 2.2964
TBILL 09.05.12 |PIBL12111189 |5M 9/5/2012] 132| 0.36 2.5252 2.3571 2.3071
TBILL 09.19.12 |PIBL12111198 |5M 9/19/2012| 146| 0.40 2.5386 2.3679 2.3179
TBILL 10.17.12 |PIBL1211J213 |6M 10/17/2012| 174| 0.48 29.677600| 2.0000 11:30:02 AM| 1.9092 2.5654 2.3893 2.3393
TBILL 10.31.12* |PIBL1211K220 |6M 10/31/2012] 188| 0.52 2.5788 2.4000 2.3500
TBILL 01.09.13 |PIBL1212A014 |9M 1/9/2013| 258| 0.71 2.500000| 1.8750 9:07:08 AM| 1.8750 2.6413 2.4729 2.4229
TBILL 02.06.13 |PIBL1212B031 [10M 2/6/2013] 286| 0.78 2.6663 2.5021 2.4521
TBILL 02.20.13 |PIBL1212B040 |10M 2/20/2013| 300| 0.82 2.6788 2.5167 2.4667
TBILL 03.06.13 |PIBL1212C058 [11M 3/6/2013] 314| 0.86 2.6913 2.5313 2.4813
TBILL 03.20.13 |PIBL1212C067 |11M 3/20/2013| 328| 0.90 1.553530| 2.2500 10:04:08 AM| 2.2500 2.7038 2.5458 2.4958
TBILL 04.17.13" |PIBL1212D084 |1Y 4/17/2013| 356| 0.98 2.7288 2.5750 2.5250




