
Interpolated Bills

Instrument 

Name
ISIN Tenor Maturity Days YRS D. Vol (MM) Last Yield Traded Time W. Ave PDSI-F PDSI-R1 PDSI-R2

TBILL 01.05.11 PIBL0310J107 <1M 1/5/2011 6 0.02    3.5921 3.4714 3.4721

TBILL 01.12.11 PIBL1210A018 <1M 1/12/2011 13 0.04    3.0210 2.7314 2.7330

TBILL 01.19.11 PIBL0310J116 <1M 1/19/2011 20 0.05    2.4499 1.9914 1.9939

TBILL 01.26.11 PIBL1210A027 1M 1/26/2011 27 0.07 34.224000 1.0000 10:25:50 AM 0.5179 1.8788 1.2514 1.2548

TBILL 02.02.11* PIBL0310K123 1M 2/2/2011 34 0.09 33.211300 0.5250 10:45:34 AM 0.5047 1.3077 0.5114 0.5157

TBILL 02.09.11 PIBL1210B035 1M 2/9/2011 41 0.11 3.502000 0.6000 11:23:43 AM 0.6000 1.3085 0.5879 0.5807

TBILL 02.16.11 PIBL0310K132 2M 2/16/2011 48 0.13    1.3094 0.6644 0.6456

TBILL 02.23.11 PIBL1210B044 2M 2/23/2011 55 0.15 0.103096 2.5000 9:13:47 AM 2.5000 1.3103 0.7409 0.7105

TBILL 03.02.11 PIBL0310L140 2M 3/2/2011 62 0.17 18.679000 0.5650 11:43:28 AM 0.8028 1.3111 0.8174 0.7754

TBILL 03.09.11 PIBL1210C052 2M 3/9/2011 69 0.19 5.000000 0.8000 11:27:37 AM 0.8000 1.3120 0.8939 0.8403

TBILL 03.23.11 PIBL1210C061 3M 3/23/2011 83 0.23    1.3137 1.0470 0.9702

TBILL 04.06.11* PIBL1210D079 3M 4/6/2011 97 0.27 2.392210 0.7000 11:27:18 AM 1.0930 1.3154 1.2000 1.1000

TBILL 04.20.11 PIBL1210D088 4M 4/20/2011 111 0.30 8.627200 0.6500 3:17:01 PM 0.7269 1.3865 1.2708 1.1833

TBILL 05.04.11 PIBL1210E096 4M 5/4/2011 125 0.34 4.525752 0.7500 3:59:26 PM 0.5732 1.4577 1.3417 1.2667

TBILL 05.18.11 PIBL1210E103 5M 5/18/2011 139 0.38 0.640000 1.0000 3:41:02 PM 1.0000 1.5288 1.4125 1.3500

TBILL 06.01.11 PIBL0610L090 5M 6/1/2011 153 0.42 10.919000 0.7500 3:54:24 PM 0.7585 1.6000 1.4833 1.4333

TBILL 06.15.11 PIBL1210F120 5M 6/15/2011 167 0.46 44.793200 1.0000 12:07:26 PM 1.0000 1.6712 1.5542 1.5167

TBILL 06.29.11* PIBL1210F139 6M 6/29/2011 181 0.50 4.930000 0.8750 12:01:36 PM 1.7170 1.7423 1.6250 1.6000

TBILL 07.13.11 PIBL1210G147 7M 7/13/2011 195 0.53 17.073000 1.1000 3:36:40 PM 1.3403 1.8027 1.6868 1.6641

TBILL 07.27.11 PIBL1210G156 7M 7/27/2011 209 0.57    1.8630 1.7485 1.7281

TBILL 08.10.11 PIBL1210H164 8M 8/10/2011 223 0.61 255.082100 2.0000 2:38:37 PM 1.9534 1.9234 1.8103 1.7922

TBILL 08.24.11 PIBL1210H173 8M 8/24/2011 237 0.65    1.9837 1.8721 1.8562

TBILL 09.07.11 PIBL1210I181 9M 9/7/2011 251 0.69    2.0441 1.9338 1.9203

TBILL 09.21.11 PIBL1210I190 9M 9/21/2011 265 0.73    2.1044 1.9956 1.9843

TBILL 10.05.11 PIBL1210J206 9M 10/5/2011 279 0.76    2.1648 2.0574 2.0484

TBILL 10.19.11 PIBL1210J215 10M 10/19/2011 293 0.80 3.312000 2.0000 3:08:12 PM 2.0000 2.2252 2.1191 2.1124

TBILL 11.02.11 PIBL1210K222 10M 11/2/2011 307 0.84 20.358000 2.1750 9:12:37 AM 2.1750 2.2855 2.1809 2.1765

TBILL 11.16.11 PIBL1210K231 11M 11/16/2011 321 0.88    2.3459 2.2426 2.2405

TBILL 11.29.11* PIBL1210L249 1Y 11/29/2011 334 0.92 0.304000 1.9750 9:34:14 AM 1.9750 2.4019 2.3000 2.3000
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