
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 04.06.11 PIBL1210D079 <1M 4/6/2011 13 0.04 0.052696 0.7500 9:28:04 AM 0.7500 3.2581 3.2125 3.2095

TBILL 04.13.11 PIBL0311A015 <1M 4/13/2011 20 0.05    2.8253 2.7531 2.7484

TBILL 04.20.11 PIBL1210D088 1M 4/20/2011 27 0.07 37.927000 1.0000 12:06:55 PM 1.3321 2.3925 2.2938 2.2873

TBILL 05.04.11* PIBL1210E096 1M 5/4/2011 41 0.11 2.524000 1.0000 3:49:47 PM 1.0000 1.5269 1.3750 1.3650

TBILL 05.18.11 PIBL1210E103 2M 5/18/2011 55 0.15    1.5247 1.3536 1.2659

TBILL 05.25.11 PIBL0311B041 2M 5/25/2011 62 0.17    1.5236 1.3429 1.2163

TBILL 06.01.11 PIBL0610L090 2M 6/1/2011 69 0.19    1.5225 1.3321 1.1667

TBILL 06.08.11 PIBL0311C059 2M 6/8/2011 76 0.21    1.5214 1.3214 1.1171

TBILL 06.15.11 PIBL1210F120 3M 6/15/2011 83 0.23 2.727000 1.0000 2:27:55 PM 0.9450 1.5203 1.3107 1.0676

TBILL 06.22.11* PIBL0311C068 3M 6/22/2011 90 0.25 980.870185 1.0000 2:35:07 PM 1.0182 1.5192 1.3000 1.0180

TBILL 06.29.11 PIBL1210F139 3M 6/29/2011 97 0.27    1.5284 1.3058 1.0453

TBILL 07.13.11 PIBL1210G147 4M 7/13/2011 111 0.30 21.596244 1.1250 3:53:48 PM 1.1250 1.5467 1.3173 1.0998

TBILL 07.27.11 PIBL1210G156 4M 7/27/2011 125 0.34 1.376000 1.1000 2:58:23 PM 1.1000 1.5649 1.3288 1.1544

TBILL 08.10.11 PIBL1210H164 5M 8/10/2011 139 0.38 6.661000 1.1000 11:09:37 AM 1.1000 1.5832 1.3403 1.2089

TBILL 08.24.11 PIBL1210H173 5M 8/24/2011 153 0.42 0.386875 1.1000 10:56:48 AM 1.1000 1.6015 1.3518 1.2634

TBILL 09.07.11 PIBL1210I181 5M 9/7/2011 167 0.46 67.233783 1.3500 11:43:32 AM 1.3693 1.6198 1.3634 1.3180

TBILL 09.21.11* PIBL1210I190 6M 9/21/2011 181 0.50 516.612399 1.3001 3:39:41 PM 1.3725 1.6381 1.3749 1.3725

TBILL 10.05.11 PIBL1210J206 7M 10/5/2011 195 0.53    1.7419 1.4836 1.4805

TBILL 10.19.11 PIBL1210J215 7M 10/19/2011 209 0.57 4.725000 1.7500 2:19:07 PM 1.7500 1.8458 1.5923 1.5885

TBILL 11.02.11 PIBL1210K222 8M 11/2/2011 223 0.61    1.9496 1.7011 1.6965

TBILL 11.16.11 PIBL1210K231 8M 11/16/2011 237 0.65    2.0535 1.8098 1.8045

TBILL 11.29.11 PIBL1210L249 8M 11/29/2011 250 0.68    2.1499 1.9107 1.9048

TBILL 01.11.12 PIBL1211A016 10M 1/11/2012 293 0.80    2.4688 2.2447 2.2365

TBILL 02.08.12 PIBL1211B033 11M 2/8/2012 321 0.88    2.6765 2.4622 2.4525

TBILL 02.22.12 PIBL1211B042 11M 2/22/2012 335 0.92    2.7804 2.5709 2.5605

TBILL 03.07.12 PIBL1211C050 1Y 3/7/2012 349 0.96 17.166002 2.6000 3:40:30 PM 2.6985 2.8842 2.6796 2.6685

TBILL 03.21.12* PIBL1211C069 1Y 3/21/2012 363 0.99 1044.849266 2.6250 3:41:33 PM 2.7778 2.9881 2.7883 2.7765
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