
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 2 0.01    3.9257 3.9236 3.9236

TBILL 01.12.11 PIBL1210A018 <1M 1/12/2011 9 0.02    3.4060 3.3889 3.3889

TBILL 01.19.11 PIBL0310J116 <1M 1/19/2011 16 0.04    2.8862 2.8542 2.8542

TBILL 01.26.11 PIBL1210A027 <1M 1/26/2011 23 0.06    2.3665 2.3194 2.3194

TBILL 02.02.11 PIBL0310K123 1M 2/2/2011 30 0.08 33.000000 0.5250 10:09:49 AM 0.5250 1.8467 1.7847 1.7847

TBILL 02.09.11* PIBL1210B035 1M 2/9/2011 37 0.10    1.3269 1.2500 1.2500

TBILL 02.16.11 PIBL0310K132 1M 2/16/2011 44 0.12    1.3260 1.2438 1.2431

TBILL 02.23.11 PIBL1210B044 2M 2/23/2011 51 0.14    1.3250 1.2375 1.2363

TBILL 03.02.11 PIBL0310L140 2M 3/2/2011 58 0.16 25.999000 0.5500 11:15:22 AM 0.5269 1.3240 1.2313 1.2294

TBILL 03.09.11 PIBL1210C052 2M 3/9/2011 65 0.18    1.3231 1.2250 1.2225

TBILL 03.23.11 PIBL1210C061 2M 3/23/2011 79 0.22    1.3212 1.2125 1.2088

TBILL 04.06.11* PIBL1210D079 3M 4/6/2011 93 0.25    1.3192 1.2000 1.1950

TBILL 04.20.11 PIBL1210D088 4M 4/20/2011 107 0.29 1.020500 1.4950 11:43:06 AM 1.4950 1.3890 1.2714 1.2386

TBILL 05.04.11 PIBL1210E096 4M 5/4/2011 121 0.33 0.480530 1.0000 9:59:31 AM 1.0000 1.4588 1.3429 1.2821

TBILL 05.18.11 PIBL1210E103 5M 5/18/2011 135 0.37    1.5286 1.4143 1.3257

TBILL 06.01.11 PIBL0610L090 5M 6/1/2011 149 0.41 153.902000 0.7000 11:57:57 AM 0.7056 1.5984 1.4857 1.3693

TBILL 06.15.11 PIBL1210F120 5M 6/15/2011 163 0.45 1.111000 0.9000 3:21:35 PM 1.4399 1.6681 1.5571 1.4129

TBILL 06.29.11 PIBL1210F139 6M 6/29/2011 177 0.48 1.423000 1.9500 11:38:25 AM 1.6964 1.7379 1.6286 1.4564

TBILL 07.13.11* PIBL1210G147 6M 7/13/2011 191 0.52    1.8077 1.7000 1.5000

TBILL 07.27.11 PIBL1210G156 7M 7/27/2011 205 0.56    1.8794 1.7755 1.5957

TBILL 08.10.11 PIBL1210H164 7M 8/10/2011 219 0.60    1.9510 1.8511 1.6914

TBILL 08.24.11 PIBL1210H173 8M 8/24/2011 233 0.64 1.000000 1.8750 10:48:32 AM 1.8750 2.0227 1.9266 1.7871

TBILL 09.07.11 PIBL1210I181 8M 9/7/2011 247 0.68    2.0944 2.0022 1.8827

TBILL 09.21.11 PIBL1210I190 9M 9/21/2011 261 0.72    2.1660 2.0777 1.9784

TBILL 10.05.11 PIBL1210J206 9M 10/5/2011 275 0.75    2.2377 2.1532 2.0741

TBILL 10.19.11 PIBL1210J215 10M 10/19/2011 289 0.79    2.3094 2.2288 2.1698

TBILL 11.02.11 PIBL1210K222 10M 11/2/2011 303 0.83    2.3810 2.3043 2.2655

TBILL 11.16.11 PIBL1210K231 11M 11/16/2011 317 0.87    2.4527 2.3799 2.3612

TBILL 11.29.11* PIBL1210L249 1Y 11/29/2011 330 0.90    2.5192 2.4500 2.4500
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