Interpolated Bills

May 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 05.16.12 |PIBL0611K044 |<1M 5/16/2012 5[ 0.01 3.8032 3.7844 3.7844
TBILL 05.23.12 |PIBL0312B049 |<1M 5/23/2012 12| 0.03 3.4589 3.4070 3.4070
TBILL 06.06.12 |PIBL0312C057 |1M 6/6/2012 26 0.07 3.000000| 1.8500 10:36:36 AM| 1.8500 2.7701 2.6523 2.6523
TBILL 06.13.12* |PIBL1211F128 |1M 6/13/2012 33| 0.09 2.4258 2.2750 2.2750
TBILL 06.20.12 |PIBL0312C066 |1M 6/20/2012 40( 0.11 2.4197 2.2688 2.2656
TBILL 06.27.12 |PIBL1211F137 |2M 6/27/2012 471 0.13 50.000000 2.6500 2:21:06 PM| 2.6500 2.4136 2.2625 2.2563
TBILL 07.04.12 |PIBL0312D074 |2M 7/4/2012 54| 0.15[ 120.000000( 2.6500 2:20:03 PM| 2.6500 2.4075 2.2563 2.2469
TBILL 07.11.12 |PIBL1211G145 |2M 7/11/2012 61| 0.17| 247.875000( 2.6500 2:21:33 PM| 2.6317 2.4013 2.2500 2.2375
TBILL 07.25.12 |PIBL1211G154 |2M 7/25/2012 75| 0.21 2.3891 2.2375 2.2188
TBILL 08.01.12 |PIBL0O312E091 |3M 8/1/2012 82| 0.22 2.3830 2.2312 2.2094
TBILL 08.08.12* |PIBL1211H162 |3M 8/8/2012 89| 0.24 0.085000| 2.3500 10:46:43 AM| 2.3500 2.3769 2.2250 2.2000
TBILL 08.22.12 |PIBL1211H171 |4M 8/22/2012| 103| 0.28 1.090000f 2.9000 2:34:51 PM| 2.9000 2.3795 2.2250 2.2025
TBILL 09.05.12 |PIBL12111189 |4M 9/5/2012] 117] 0.32 2.3821 2.2250 2.2050
TBILL 09.19.12 |PIBL12111198 |5M 9/19/2012| 131| 0.36 2.3846 2.2250 2.2075
TBILL 10.17.12 |PIBL1211J213 |5M 10/17/2012] 159 0.44 2.3897 2.2250 2.2125
TBILL 10.31.12* |PIBL1211K220 |6M 10/31/2012| 173 0.47 0.453000| 2.1000 12:11:24 PM| 2.1000 2.3923 2.2250 2.2150
TBILL 01.09.13 |PIBL1212A014 |8M 1/9/2013| 243| 0.67 2.5431 2.3780 2.3602
TBILL 02.06.13 |PIBL1212B031 |9M 2/6/2013] 271| 0.74 2.6034 2.4392 2.4183
TBILL 02.20.13 |PIBL1212B040 |10M 2/20/2013| 285| 0.78 2.6336 2.4698 2.4473
TBILL 03.06.13 |PIBL1212C058 |10M 3/6/2013] 299| 0.82 2.6637 2.5004 2.4763
TBILL 03.20.13 |PIBL1212C067 [11M 3/20/2013| 313| 0.86 2.6939 2.5310 2.5054
TBILL 04.17.13 |PIBL1212D084 |11M 4/17/2013| 341| 0.93 2.7542 2.5922 2.5635
TBILL 05.02.13" |PIBL1212E092 |1Y 5/2/2013] 356| 0.98 60.509000( 2.6250 3:33:19 PM| 2.5946 2.7865 2.6250 2.5946




