
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 1     4.0000 4.0000 4.0000

TBILL 03.23.11 PIBL1210C061 <1M 3/23/2011 15 0.04    3.0269 2.9600 2.8480

TBILL 04.06.11 PIBL1210D079 1M 4/6/2011 29 0.08 2348.030000 1.0500 3:12:08 PM 1.1192 2.0538 1.9200 1.6959

TBILL 04.13.11* PIBL0311A015 1M 4/13/2011 36 0.10    1.5673 1.4000 1.1199

TBILL 04.20.11 PIBL1210D088 1M 4/20/2011 43 0.12 0.559700 4.0000 11:46:11 AM 4.0000 1.5675 1.3755 1.1265

TBILL 05.04.11 PIBL1210E096 2M 5/4/2011 57 0.16    1.5679 1.3265 1.1397

TBILL 05.18.11 PIBL1210E103 2M 5/18/2011 71 0.19    1.5684 1.2774 1.1529

TBILL 05.25.11 PIBL0311B041 2M 5/25/2011 78 0.21    1.5686 1.2529 1.1595

TBILL 06.01.11 PIBL0610L090 3M 6/1/2011 85 0.23 363.316000 1.2000 11:01:15 AM 1.1794 1.5688 1.2284 1.1661

TBILL 06.15.11* PIBL1210F120 3M 6/15/2011 99 0.27    1.5692 1.1794 1.1794

TBILL 06.29.11 PIBL1210F139 4M 6/29/2011 113 0.31    1.6436 1.2640 1.2640

TBILL 07.13.11 PIBL1210G147 4M 7/13/2011 127 0.35    1.7179 1.3487 1.3487

TBILL 07.27.11 PIBL1210G156 5M 7/27/2011 141 0.39 100.000000 1.5000 9:43:01 AM 1.5000 1.7923 1.4334 1.4334

TBILL 08.10.11 PIBL1210H164 5M 8/10/2011 155 0.42    1.8667 1.5181 1.5181

TBILL 08.24.11 PIBL1210H173 5M 8/24/2011 169 0.46    1.9410 1.6028 1.6028

TBILL 09.07.11* PIBL1210I181 6M 9/7/2011 183 0.50 100.000000 1.7750 11:07:10 AM 1.6875 2.0154 1.6875 1.6875

TBILL 09.21.11 PIBL1210I190 7M 9/21/2011 197 0.54 53.916000 1.7000 11:31:15 AM 1.7000 2.1176 1.8052 1.7968

TBILL 10.05.11 PIBL1210J206 7M 10/5/2011 211 0.58    2.2199 1.9229 1.9062

TBILL 10.19.11 PIBL1210J215 8M 10/19/2011 225 0.62 1.398000 2.1250 2:04:11 PM 2.1250 2.3221 2.0406 2.0156

TBILL 11.02.11 PIBL1210K222 8M 11/2/2011 239 0.65    2.4244 2.1583 2.1250

TBILL 11.16.11 PIBL1210K231 9M 11/16/2011 253 0.69    2.5266 2.2760 2.2344

TBILL 11.29.11 PIBL1210L249 9M 11/29/2011 266 0.73    2.6215 2.3853 2.3359

TBILL 01.11.12 PIBL1211A016 10M 1/11/2012 309 0.85 0.200000 2.3750 11:59:19 AM 2.3750 2.9356 2.7469 2.6719

TBILL 02.08.12 PIBL1211B033 11M 2/8/2012 337 0.92    3.1401 2.9823 2.8906

TBILL 02.22.12* PIBL1211B042 1Y 2/22/2012 351 0.96    3.2423 3.1000 3.0000
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