
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 6 0.02 10.001000 1.3937 10:56:40 AM 1.4734 3.8097 3.7879 3.7879

TBILL 04.13.11 PIBL0311A015 <1M 4/13/2011 13 0.04    3.1934 3.1409 3.1409

TBILL 04.20.11 PIBL1210D088 <1M 4/20/2011 20 0.05 20.138000 2.5000 3:22:20 PM 2.5000 2.5770 2.4939 2.4939

TBILL 05.04.11* PIBL1210E096 1M 5/4/2011 34 0.09    1.3442 1.2000 1.2000

TBILL 05.18.11 PIBL1210E103 2M 5/18/2011 48 0.13    1.3216 1.1750 1.1713

TBILL 05.25.11 PIBL0311B041 2M 5/25/2011 55 0.15    1.3103 1.1625 1.1569

TBILL 06.01.11 PIBL0610L090 2M 6/1/2011 62 0.17    1.2990 1.1500 1.1425

TBILL 06.08.11 PIBL0311C059 2M 6/8/2011 69 0.19 3.000000 0.9000 10:28:14 AM 0.9000 1.2877 1.1375 1.1281

TBILL 06.15.11 PIBL1210F120 2M 6/15/2011 76 0.21 8.528000 0.8000 3:24:07 PM 0.8000 1.2764 1.1250 1.1138

TBILL 06.22.11 PIBL0311C068 3M 6/22/2011 83 0.23    1.2651 1.1125 1.0994

TBILL 06.29.11* PIBL1210F139 3M 6/29/2011 90 0.25 1.501263 0.8750 3:17:45 PM 1.0001 1.2538 1.1000 1.0850

TBILL 07.13.11 PIBL1210G147 4M 7/13/2011 104 0.28    1.2839 1.1307 1.1150

TBILL 07.27.11 PIBL1210G156 4M 7/27/2011 118 0.32 5.000000 1.5000 9:09:53 AM 1.5000 1.3140 1.1614 1.1450

TBILL 08.10.11 PIBL1210H164 5M 8/10/2011 132 0.36 1.381000 1.5000 10:43:55 AM 1.5000 1.3440 1.1921 1.1750

TBILL 08.24.11 PIBL1210H173 5M 8/24/2011 146 0.40    1.3741 1.2229 1.2050

TBILL 09.07.11 PIBL1210I181 5M 9/7/2011 160 0.44 7.961000 1.5000 9:57:18 AM 1.5000 1.4041 1.2536 1.2350

TBILL 09.21.11 PIBL1210I190 6M 9/21/2011 174 0.48    1.4342 1.2843 1.2650

TBILL 10.05.11* PIBL1210J206 6M 10/5/2011 188 0.52    1.4642 1.3150 1.2950

TBILL 10.19.11 PIBL1210J215 7M 10/19/2011 202 0.55    1.5610 1.3861 1.3635

TBILL 11.02.11 PIBL1210K222 7M 11/2/2011 216 0.59    1.6578 1.4571 1.4321

TBILL 11.16.11 PIBL1210K231 8M 11/16/2011 230 0.63    1.7546 1.5282 1.5006

TBILL 11.29.11 PIBL1210L249 8M 11/29/2011 243 0.67    1.8445 1.5942 1.5642

TBILL 01.11.12 PIBL1211A016 10M 1/11/2012 286 0.78    2.1418 1.8124 1.7747

TBILL 02.08.12 PIBL1211B033 11M 2/8/2012 314 0.86    2.3354 1.9545 1.9118

TBILL 02.22.12 PIBL1211B042 11M 2/22/2012 328 0.90    2.4322 2.0256 1.9803

TBILL 03.07.12 PIBL1211C050 11M 3/7/2012 342 0.94    2.5290 2.0967 2.0488

TBILL 03.21.12* PIBL1211C069 1Y 3/21/2012 356 0.98 257.841876 2.0500 11:37:52 AM 2.1174 2.6258 2.1677 2.1174
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