
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 02.09.11 PIBL1210B035 <1M 2/9/2011 1     4.0000 4.0000 4.0000
TBILL 02.16.11 PIBL0310K132 <1M 2/16/2011 8 0.02 1.080000 3.0000 11:51:49 AM 3.0000 3.9439 3.9167 3.8958
TBILL 02.23.11 PIBL1210B044 <1M 2/23/2011 15 0.04 4.226750 3.0000 11:41:42 AM 2.9726 3.8878 3.8333 3.7917
TBILL 03.02.11 PIBL0310L140 <1M 3/2/2011 22 0.06    3.8317 3.7500 3.6875
TBILL 03.09.11 PIBL1210C052 1M 3/9/2011 29 0.08 0.586621 2.5000 3:24:18 PM 2.8858 3.7756 3.6667 3.5833
TBILL 03.23.11* PIBL1210C061 1M 3/23/2011 43 0.12 0.122811 3.0000 3:39:35 PM 3.0000 3.6635 3.5000 3.3750
TBILL 04.06.11 PIBL1210D079 2M 4/6/2011 57 0.16 6.915000 3.7500 3:50:45 PM 3.7500 3.6644 3.3302 3.2365
TBILL 04.13.11 PIBL0311A015 2M 4/13/2011 64 0.18    3.6649 3.2454 3.1672
TBILL 04.20.11 PIBL1210D088 2M 4/20/2011 71 0.19 168.096108 2.5050 11:26:45 AM 2.7524 3.6654 3.1605 3.0980
TBILL 05.04.11 PIBL1210E096 3M 5/4/2011 85 0.23 150.000000 2.7500 10:07:11 AM 2.7500 3.6663 2.9907 2.9595
TBILL 05.18.11* PIBL1210E103 3M 5/18/2011 99 0.27 7.449000 4.2500 9:57:16 AM 4.2500 3.6673 2.8210 2.8210
TBILL 06.01.11 PIBL0610L090 4M 6/1/2011 113 0.31 1.351000 2.0000 11:39:13 AM 2.0000 3.7083 2.8675 2.8605
TBILL 06.15.11 PIBL1210F120 4M 6/15/2011 127 0.35 0.209000 3.8500 3:06:46 PM 3.8500 3.7494 2.9140 2.9001
TBILL 06.29.11 PIBL1210F139 5M 6/29/2011 141 0.39 14.434000 4.5000 10:00:24 AM 4.5000 3.7904 2.9605 2.9396
TBILL 07.13.11 PIBL1210G147 5M 7/13/2011 155 0.42 544.359551 3.9000 3:49:50 PM 2.9344 3.8314 3.0070 2.9792
TBILL 07.27.11 PIBL1210G156 5M 7/27/2011 169 0.46 92.800000 3.0000 10:07:04 AM 3.0000 3.8724 3.0535 3.0188
TBILL 08.10.11* PIBL1210H164 6M 8/10/2011 183 0.50 960.000000 3.0000 3:27:16 PM 3.0583 3.9135 3.1000 3.0583
TBILL 08.24.11 PIBL1210H173 7M 8/24/2011 197 0.54 4.000000 4.2000 3:51:39 PM 4.2000 3.9469 3.1909 3.1439
TBILL 09.07.11 PIBL1210I181 7M 9/7/2011 211 0.58 30.200000 3.2000 10:06:48 AM 3.2000 3.9802 3.2818 3.2295
TBILL 09.21.11 PIBL1210I190 8M 9/21/2011 225 0.62    4.0136 3.3727 3.3151
TBILL 10.05.11 PIBL1210J206 8M 10/5/2011 239 0.65 0.078713 3.1250 3:40:07 PM 3.1250 4.0470 3.4636 3.4007
TBILL 10.19.11 PIBL1210J215 9M 10/19/2011 253 0.69 4.362000 4.4000 3:52:27 PM 4.4473 4.0804 3.5545 3.4864
TBILL 11.02.11 PIBL1210K222 9M 11/2/2011 267 0.73 10.291300 3.0000 2:14:09 PM 4.2695 4.1138 3.6455 3.5720
TBILL 11.16.11 PIBL1210K231 9M 11/16/2011 281 0.77    4.1472 3.7364 3.6576
TBILL 11.29.11 PIBL1210L249 10M 11/29/2011 294 0.81    4.1782 3.8208 3.7371
TBILL 01.11.12* PIBL1211A016 1Y 1/11/2012 337 0.92 18.403328 3.0000 9:04:45 AM 3.0000 4.2808 4.1000 4.0000

February 07, 2011


