
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 2 0.01    3.9808 3.9757 3.9757

TBILL 02.09.11 PIBL1210B035 <1M 2/9/2011 9 0.02    3.8466 3.8056 3.8056

TBILL 02.16.11 PIBL0310K132 <1M 2/16/2011 16 0.04    3.7123 3.6354 3.6354

TBILL 02.23.11 PIBL1210B044 <1M 2/23/2011 23 0.06    3.5781 3.4653 3.4653

TBILL 03.02.11 PIBL0310L140 1M 3/2/2011 30 0.08    3.4439 3.2951 3.2951

TBILL 03.09.11* PIBL1210C052 1M 3/9/2011 37 0.10 5.156000 2.2500 11:06:38 AM 2.2500 3.3096 3.1250 3.1250

TBILL 03.23.11 PIBL1210C061 2M 3/23/2011 51 0.14 0.507900 2.0000 9:03:17 AM 2.0000 3.3096 3.1250 3.1250

TBILL 04.06.11 PIBL1210D079 2M 4/6/2011 65 0.18    3.3096 3.1250 3.1250

TBILL 04.13.11 PIBL0311A015 2M 4/13/2011 72 0.20    3.3096 3.1250 3.1250

TBILL 04.20.11 PIBL1210D088 2M 4/20/2011 79 0.22 10.245900 2.5050 3:43:28 PM 2.3163 3.3096 3.1250 3.1250

TBILL 05.04.11* PIBL1210E096 3M 5/4/2011 93 0.25    3.3096 3.1250 3.1250

TBILL 05.18.11 PIBL1210E103 4M 5/18/2011 107 0.29    3.3224 3.1375 3.1375

TBILL 06.01.11 PIBL0610L090 4M 6/1/2011 121 0.33 1.465000 1.3000 11:32:10 AM 1.3000 3.3353 3.1500 3.1500

TBILL 06.15.11 PIBL1210F120 5M 6/15/2011 135 0.37 0.700000 2.3750 2:45:59 PM 2.3750 3.3481 3.1625 3.1625

TBILL 06.29.11 PIBL1210F139 5M 6/29/2011 149 0.41    3.3609 3.1750 3.1750

TBILL 07.13.11 PIBL1210G147 5M 7/13/2011 163 0.45 11.035000 2.5000 3:05:47 PM 2.5000 3.3737 3.1875 3.1875

TBILL 07.27.11* PIBL1210G156 6M 7/27/2011 177 0.48    3.3865 3.2000 3.2000

TBILL 08.10.11 PIBL1210H164 6M 8/10/2011 191 0.52    3.4232 3.2375 3.2333

TBILL 08.24.11 PIBL1210H173 7M 8/24/2011 205 0.56 0.777000 2.6000 11:01:24 AM 2.6000 3.4599 3.2750 3.2667

TBILL 09.07.11 PIBL1210I181 7M 9/7/2011 219 0.60    3.4966 3.3125 3.3000

TBILL 09.21.11 PIBL1210I190 8M 9/21/2011 233 0.64    3.5333 3.3500 3.3333

TBILL 10.05.11 PIBL1210J206 8M 10/5/2011 247 0.68    3.5700 3.3875 3.3667

TBILL 10.19.11 PIBL1210J215 9M 10/19/2011 261 0.72 97.189000 2.7000 9:42:52 AM 3.0703 3.6067 3.4250 3.4000

TBILL 11.02.11 PIBL1210K222 9M 11/2/2011 275 0.75    3.6434 3.4625 3.4333

TBILL 11.16.11 PIBL1210K231 10M 11/16/2011 289 0.79    3.6801 3.5000 3.4667

TBILL 11.29.11 PIBL1210L249 10M 11/29/2011 302 0.83 3.139000 4.0000 9:37:47 AM 4.0000 3.7142 3.5348 3.4976

TBILL 01.11.12* PIBL1211A016 1Y 1/11/2012 345 0.95 9.187581 2.7500 11:35:49 AM 2.7500 3.8269 3.6500 3.6000
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