
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 02.02.11 PIBL0310K123 <1M 2/2/2011 6 0.02    3.9563 3.9242 3.8864

TBILL 02.09.11 PIBL1210B035 <1M 2/9/2011 13 0.04 2.600000 1.5000 10:57:38 AM 1.5000 3.8951 3.8182 3.7273

TBILL 02.16.11 PIBL0310K132 <1M 2/16/2011 20 0.05    3.8339 3.7121 3.5682

TBILL 02.23.11 PIBL1210B044 1M 2/23/2011 27 0.07 40.168000 2.0000 10:38:36 AM 1.4833 3.7727 3.6061 3.4091

TBILL 03.02.11* PIBL0310L140 1M 3/2/2011 34 0.09    3.7115 3.5000 3.2500

TBILL 03.09.11 PIBL1210C052 1M 3/9/2011 41 0.11 8.000000 2.1250 11:06:45 AM 2.1250 3.7120 3.5000 3.1528

TBILL 03.23.11 PIBL1210C061 2M 3/23/2011 55 0.15    3.7128 3.5000 2.9583

TBILL 04.06.11 PIBL1210D079 2M 4/6/2011 69 0.19 0.612000 2.3751 12:04:10 PM 2.3751 3.7137 3.5000 2.7638

TBILL 04.13.11 PIBL0311A015 2M 4/13/2011 76 0.21    3.7141 3.5000 2.6666

TBILL 04.20.11 PIBL1210D088 3M 4/20/2011 83 0.23 59.575000 2.7000 3:31:34 PM 2.3728 3.7145 3.5000 2.5694

TBILL 05.04.11* PIBL1210E096 3M 5/4/2011 97 0.27 1.000000 2.5000 3:06:30 PM 2.5000 3.7154 3.5000 2.3749

TBILL 05.18.11 PIBL1210E103 4M 5/18/2011 111 0.30    3.7163 3.5000 2.5208

TBILL 06.01.11 PIBL0610L090 4M 6/1/2011 125 0.34 81.845000 1.3000 11:54:11 AM 1.3000 3.7173 3.5000 2.6666

TBILL 06.15.11 PIBL1210F120 5M 6/15/2011 139 0.38 0.521070 2.0000 11:50:35 AM 2.0000 3.7183 3.5000 2.8125

TBILL 06.29.11 PIBL1210F139 5M 6/29/2011 153 0.42 12.479385 2.4000 2:53:03 PM 1.5395 3.7192 3.5000 2.9583

TBILL 07.13.11 PIBL1210G147 5M 7/13/2011 167 0.46 2.050000 2.5750 10:54:41 AM 2.5750 3.7202 3.5000 3.1042

TBILL 07.27.11* PIBL1210G156 6M 7/27/2011 181 0.50 27.512206 2.7010 11:43:32 AM 2.7003 3.7212 3.5000 3.2500

TBILL 08.10.11 PIBL1210H164 7M 8/10/2011 195 0.53 7.567900 2.8250 2:53:47 PM 2.8121 3.7643 3.5417 3.2497

TBILL 08.24.11 PIBL1210H173 7M 8/24/2011 209 0.57    3.8074 3.5833 3.2495

TBILL 09.07.11 PIBL1210I181 8M 9/7/2011 223 0.61    3.8505 3.6250 3.2492

TBILL 09.21.11 PIBL1210I190 8M 9/21/2011 237 0.65    3.8936 3.6667 3.2490

TBILL 10.05.11 PIBL1210J206 9M 10/5/2011 251 0.69    3.9367 3.7083 3.2487

TBILL 10.19.11 PIBL1210J215 9M 10/19/2011 265 0.73    3.9798 3.7500 3.2485

TBILL 11.02.11 PIBL1210K222 9M 11/2/2011 279 0.76 151.000000 2.9500 2:51:33 PM 2.9503 4.0229 3.7917 3.2482

TBILL 11.16.11 PIBL1210K231 10M 11/16/2011 293 0.80    4.0660 3.8333 3.2480

TBILL 11.29.11 PIBL1210L249 10M 11/29/2011 306 0.84    4.1061 3.8720 3.2477

TBILL 01.11.12* PIBL1211A016 1Y 1/11/2012 349 0.96 151.924753 2.8561 3:52:52 PM 3.2470 4.2385 4.0000 3.2470
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