
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 1     4.0000 4.0000 4.0000

TBILL 01.12.11 PIBL1210A018 <1M 1/12/2011 8 0.02    3.4304 3.4100 3.4100

TBILL 01.19.11 PIBL0310J116 <1M 1/19/2011 15 0.04    2.8608 2.8200 2.8200

TBILL 01.26.11 PIBL1210A027 <1M 1/26/2011 22 0.06    2.2912 2.2300 2.2300

TBILL 02.02.11 PIBL0310K123 1M 2/2/2011 29 0.08 33.000000 0.4500 9:00:14 AM 0.4500 1.7215 1.6400 1.6400

TBILL 02.09.11* PIBL1210B035 1M 2/9/2011 36 0.10    1.1519 1.0500 1.0500

TBILL 02.16.11 PIBL0310K132 1M 2/16/2011 43 0.12    1.1533 1.0437 1.0406

TBILL 02.23.11 PIBL1210B044 2M 2/23/2011 50 0.14    1.1546 1.0375 1.0312

TBILL 03.02.11 PIBL0310L140 2M 3/2/2011 57 0.16 24.000000 0.5000 9:00:19 AM 0.5000 1.1560 1.0312 1.0219

TBILL 03.09.11 PIBL1210C052 2M 3/9/2011 64 0.18    1.1573 1.0250 1.0125

TBILL 03.23.11 PIBL1210C061 2M 3/23/2011 78 0.21 0.073309 0.6500 9:55:57 AM 0.6500 1.1600 1.0125 0.9938

TBILL 04.06.11* PIBL1210D079 3M 4/6/2011 92 0.25 26.344125 0.8750 2:58:31 PM 0.8750 1.1627 1.0000 0.9750

TBILL 04.20.11 PIBL1210D088 4M 4/20/2011 106 0.29 80.542500 1.9950 11:35:42 AM 0.6276 1.2117 1.0571 1.0357

TBILL 05.04.11 PIBL1210E096 4M 5/4/2011 120 0.33    1.2607 1.1143 1.0964

TBILL 05.18.11 PIBL1210E103 5M 5/18/2011 134 0.37 153.158000 0.5500 11:46:06 AM 0.8034 1.3097 1.1714 1.1571

TBILL 06.01.11 PIBL0610L090 5M 6/1/2011 148 0.41    1.3587 1.2286 1.2179

TBILL 06.15.11 PIBL1210F120 5M 6/15/2011 162 0.44 19.051000 1.3750 3:08:56 PM 1.4136 1.4077 1.2857 1.2786

TBILL 06.29.11 PIBL1210F139 6M 6/29/2011 176 0.48    1.4568 1.3429 1.3393

TBILL 07.13.11* PIBL1210G147 6M 7/13/2011 190 0.52    1.5058 1.4000 1.4000

TBILL 07.27.11 PIBL1210G156 7M 7/27/2011 204 0.56    1.5811 1.4755 1.4755

TBILL 08.10.11 PIBL1210H164 7M 8/10/2011 218 0.60 475.000000 1.7000 3:48:01 PM 1.6775 1.6565 1.5511 1.5511

TBILL 08.24.11 PIBL1210H173 8M 8/24/2011 232 0.64    1.7318 1.6266 1.6266

TBILL 09.07.11 PIBL1210I181 8M 9/7/2011 246 0.67 700.000000 1.9250 11:46:33 AM 1.9875 1.8072 1.7022 1.7022

TBILL 09.21.11 PIBL1210I190 9M 9/21/2011 260 0.71    1.8825 1.7777 1.7777

TBILL 10.05.11 PIBL1210J206 9M 10/5/2011 274 0.75 100.000000 2.1000 10:37:55 AM 2.1000 1.9578 1.8532 1.8532

TBILL 10.19.11 PIBL1210J215 10M 10/19/2011 288 0.79 200.000000 1.9500 11:03:10 AM 2.0250 2.0332 1.9288 1.9288

TBILL 11.02.11 PIBL1210K222 10M 11/2/2011 302 0.83 200.000000 2.1250 12:01:33 PM 2.1375 2.1085 2.0043 2.0043

TBILL 11.16.11 PIBL1210K231 11M 11/16/2011 316 0.87    2.1839 2.0799 2.0799

TBILL 11.29.11* PIBL1210L249 1Y 11/29/2011 329 0.90    2.2538 2.1500 2.1500
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