Interpolated Bills

May 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 05.16.12 |PIBL0611K044 |<1M 5/16/2012 2| 0.01] 161.000000| 3.0000 4:00:25 PM| 3.0000 3.9571 3.9524 3.9524
TBILL 05.23.12 |PIBL0312B049 |<1M 5/23/2012 9] 0.02 3.6565 3.6189 3.6189
TBILL 06.06.12 |PIBL0312C057 |<1M 6/6/2012 23| 0.06 3.0554 2.9519 2.9519
TBILL 06.13.12 |PIBL1211F128 |1M 6/13/2012 30( 0.08 2.7548 2.6185 2.6185
TBILL 06.20.12* |PIBL0312C066 |1M 6/20/2012 37 0.10 2.4542 2.2850 2.2850
TBILL 06.27.12 |PIBL1211F137 |1M 6/27/2012 44 0.12 2.4475 2.2783 2.2729
TBILL 07.04.12 |PIBL0312D074 |2M 7/4/2012 51| 0.14 2.4408 2.2717 2.2608
TBILL 07.11.12 |PIBL1211G145 |2M 7/11/2012 58] 0.16 4.197462| 2.3000 11:09:30 AM| 2.1897 2.4341 2.2650 2.2486
TBILL 07.25.12 |PIBL1211G154 |2M 7/25/2012 72| 0.20 0.359000| 1.8750 2:03:41 PM| 2.4372 2.4207 2.2517 2.2244
TBILL 08.01.12 |PIBL0O312E091 |2M 8/1/2012 79| 0.22[ 197.006000( 2.1250 3:57:30 PM| 2.1237 2.4140 2.2450 2.2123
TBILL 08.08.12 |PIBL1211H162 |3M 8/8/2012 86| 0.24 85.000000( 2.2500 3:59:20 PM| 2.2500 2.4073 2.2383 2.2002
TBILL 08.22.12* |PIBL1211H171 |3M 8/22/2012| 100 0.27 2.3938 2.2250 2.1759
TBILL 09.05.12 |PIBL12111189 |4M 9/5/2012] 114] 0.31 2.3965 2.2250 2.1707
TBILL 09.19.12 |PIBL12111198 |4M 9/19/2012| 128| 0.35 2.3992 2.2250 2.1656
TBILL 10.17.12 |PIBL1211J213 |5M 10/17/2012] 156| 0.43 2.4046 2.2250 2.1552
TBILL 10.31.12* |PIBL1211K220 |6M 10/31/2012| 170 0.47 2.4073 2.2250 2.1500
TBILL 01.09.13 |PIBL1212A014 |8M 1/9/2013| 240| 0.66 4.300502| 2.1500 9:43:11 AM[ 2.1866 2.5869 2.4067 2.3317
TBILL 02.06.13 |PIBL1212B031 |9M 2/6/2013] 268| 0.73 2.6588 2.4794 2.4044
TBILL 02.20.13 |PIBL1212B040 |9M 2/20/2013| 282 0.77 2.6947 2.5157 2.4407
TBILL 03.06.13 |PIBL1212C058 |10M 3/6/2013] 296| 0.81 2.7306 2.5520 2.4770
TBILL 03.20.13 |PIBL1212C067 |10M 3/20/2013| 310| 0.85 2.7666 2.5884 2.5134
TBILL 04.17.13 |PIBL1212D084 |11M 4/17/2013| 338| 0.93 2.8384 2.6611 2.5861
TBILL 05.02.13" |PIBL1212E092 |1Y 5/2/2013] 353| 0.97 5.896000| 2.4500 10:00:24 AM| 2.4500 2.8769 2.7000 2.6250




