
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 2 0.01    3.9361 3.9319 3.9278

TBILL 03.23.11 PIBL1210C061 <1M 3/23/2011 16 0.04    3.0421 2.9792 2.9167

TBILL 04.06.11 PIBL1210D079 1M 4/6/2011 30 0.08    2.1482 2.0264 1.9056

TBILL 04.13.11* PIBL0311A015 1M 4/13/2011 37 0.10    1.7012 1.5500 1.4000

TBILL 04.20.11 PIBL1210D088 1M 4/20/2011 44 0.12 30.000000 1.1500 11:08:52 AM 1.1500 1.7012 1.5339 1.4005

TBILL 05.04.11 PIBL1210E096 2M 5/4/2011 58 0.16    1.7012 1.5016 1.4016

TBILL 05.18.11 PIBL1210E103 2M 5/18/2011 72 0.20    1.7012 1.4693 1.4026

TBILL 05.25.11 PIBL0311B041 2M 5/25/2011 79 0.22 22.033000 1.5000 11:28:29 AM 1.5000 1.7012 1.4531 1.4031

TBILL 06.01.11 PIBL0610L090 3M 6/1/2011 86 0.24 100.000000 1.4000 9:54:13 AM 1.4000 1.7012 1.4370 1.4036

TBILL 06.15.11* PIBL1210F120 3M 6/15/2011 100 0.27 0.555000 2.2500 10:22:20 AM 2.2500 1.7012 1.4047 1.4047

TBILL 06.29.11 PIBL1210F139 4M 6/29/2011 114 0.31    1.7994 1.5289 1.4622

TBILL 07.13.11 PIBL1210G147 4M 7/13/2011 128 0.35    1.8976 1.6531 1.5198

TBILL 07.27.11 PIBL1210G156 5M 7/27/2011 142 0.39 50.000000 1.7500 11:21:14 AM 1.7500 1.9958 1.7773 1.5773

TBILL 08.10.11 PIBL1210H164 5M 8/10/2011 156 0.43 42.166000 1.9000 11:31:42 AM 1.9000 2.0940 1.9016 1.6349

TBILL 08.24.11 PIBL1210H173 5M 8/24/2011 170 0.47 50.000000 2.0000 11:31:44 AM 2.0000 2.1922 2.0258 1.6924

TBILL 09.07.11* PIBL1210I181 6M 9/7/2011 184 0.50 100.000000 1.7500 4:09:26 PM 1.7500 2.2904 2.1500 1.7500

TBILL 09.21.11 PIBL1210I190 7M 9/21/2011 198 0.54    2.3736 2.2292 1.8625

TBILL 10.05.11 PIBL1210J206 7M 10/5/2011 212 0.58    2.4567 2.3083 1.9750

TBILL 10.19.11 PIBL1210J215 8M 10/19/2011 226 0.62    2.5399 2.3875 2.0875

TBILL 11.02.11 PIBL1210K222 8M 11/2/2011 240 0.66    2.6231 2.4667 2.2000

TBILL 11.16.11 PIBL1210K231 9M 11/16/2011 254 0.70 283.000000 2.4000 3:44:28 PM 2.4000 2.7062 2.5458 2.3125

TBILL 11.29.11 PIBL1210L249 9M 11/29/2011 267 0.73    2.7835 2.6193 2.4170

TBILL 01.11.12 PIBL1211A016 10M 1/11/2012 310 0.85    3.0389 2.8625 2.7625

TBILL 02.08.12 PIBL1211B033 11M 2/8/2012 338 0.93    3.2053 3.0208 2.9875

TBILL 02.22.12* PIBL1211B042 1Y 2/22/2012 352 0.96    3.2885 3.1000 3.1000
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