
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 03.09.11 PIBL1210C052 <1M 3/9/2011 6 0.02 1.525000 3.7500 11:04:41 AM 3.7500 3.6439 3.6136 3.6061

TBILL 03.23.11 PIBL1210C061 <1M 3/23/2011 20 0.05 21.648000 1.3500 9:36:23 AM 1.3500 2.6470 2.5318 2.5030

TBILL 04.06.11* PIBL1210D079 1M 4/6/2011 34 0.09    1.6500 1.4500 1.4000

TBILL 04.13.11 PIBL0311A015 1M 4/13/2011 41 0.11    1.6486 1.4204 1.4238

TBILL 04.20.11 PIBL1210D088 2M 4/20/2011 48 0.13 73.576000 1.5000 12:55:08 PM 1.1714 1.6471 1.3908 1.4475

TBILL 05.04.11 PIBL1210E096 2M 5/4/2011 62 0.17    1.6442 1.3316 1.4950

TBILL 05.18.11 PIBL1210E103 2M 5/18/2011 76 0.21 0.849600 4.1500 10:31:18 AM 4.1500 1.6413 1.2724 1.5426

TBILL 05.25.11 PIBL0311B041 3M 5/25/2011 83 0.23 0.366657 1.4000 10:57:38 AM 1.4000 1.6399 1.2428 1.5663

TBILL 06.01.11* PIBL0610L090 3M 6/1/2011 90 0.25 726.626000 1.2000 11:31:45 AM 1.5902 1.6385 1.2132 1.5901

TBILL 06.15.11 PIBL1210F120 4M 6/15/2011 104 0.28    1.7258 1.3652 1.6837

TBILL 06.29.11 PIBL1210F139 4M 6/29/2011 118 0.32    1.8132 1.5172 1.7773

TBILL 07.13.11 PIBL1210G147 5M 7/13/2011 132 0.36 2.214000 1.7500 2:57:48 PM 1.7821 1.9005 1.6692 1.8709

TBILL 07.27.11 PIBL1210G156 5M 7/27/2011 146 0.40 5.026000 1.5000 2:10:51 PM 1.5000 1.9879 1.8212 1.9645

TBILL 08.10.11 PIBL1210H164 5M 8/10/2011 160 0.44 20.284820 1.7500 12:24:57 PM 1.7534 2.0753 1.9732 2.0581

TBILL 08.24.11 PIBL1210H173 6M 8/24/2011 174 0.48 30.000000 2.0000 9:36:53 AM 2.0000 2.1626 2.1252 2.1517

TBILL 09.07.11* PIBL1210I181 6M 9/7/2011 188 0.52 412.696000 2.0000 3:17:43 PM 2.2631 2.2500 2.2773 2.2453

TBILL 09.21.11 PIBL1210I190 7M 9/21/2011 202 0.55 33.042000 1.6250 3:18:56 PM 1.9654 2.3378 2.3479 2.3360

TBILL 10.05.11 PIBL1210J206 7M 10/5/2011 216 0.59    2.4256 2.4185 2.4266

TBILL 10.19.11 PIBL1210J215 8M 10/19/2011 230 0.63    2.5135 2.4892 2.5173

TBILL 11.02.11 PIBL1210K222 8M 11/2/2011 244 0.67 51.915000 2.5000 10:46:15 AM 2.4332 2.6013 2.5598 2.6080

TBILL 11.16.11 PIBL1210K231 9M 11/16/2011 258 0.71 87.481000 2.1500 3:20:29 PM 2.4675 2.6891 2.6305 2.6987

TBILL 11.29.11 PIBL1210L249 9M 11/29/2011 271 0.74    2.7707 2.6961 2.7828

TBILL 01.11.12 PIBL1211A016 11M 1/11/2012 314 0.86    3.0404 2.9131 3.0613

TBILL 02.08.12 PIBL1211B033 11M 2/8/2012 342 0.94    3.2160 3.0544 3.2427

TBILL 02.22.12* PIBL1211B042 1Y 2/22/2012 356 0.98    3.3038 3.1250 3.3334
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