
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 04.20.11 PIBL1210D088 <1M 40653 6 0.02    3.7952 3.7803 3.7803

TBILL 05.04.11 PIBL1210E096 <1M 40667 20 0.05 1.5756 1.25 0.475266204 1.25 2.5216 2.4652 2.4652

TBILL 05.18.11* PIBL1210E103 1M 40681 34 0.09 1.5 1 0.626516204 1 1.2481 1.15 1.15

TBILL 05.25.11 PIBL0311B041 1M 40688 41 0.11    1.2222 1.1156 1.1156

TBILL 06.01.11 PIBL0610L090 2M 40695 48 0.13    1.1963 1.0812 1.0812

TBILL 06.08.11 PIBL0311C059 2M 40702 55 0.15    1.1703 1.0469 1.0469

TBILL 06.15.11 PIBL1210F120 2M 40709 62 0.17 0.215 0.7 0.515914352 0.7 1.1444 1.0125 1.0125

TBILL 06.22.11 PIBL0311C068 2M 40716 69 0.19    1.1185 0.9781 0.9781

TBILL 06.29.11 PIBL1210F139 2M 40723 76 0.21    1.0926 0.9437 0.9437

TBILL 07.06.11 PIBL0311D076 3M 40730 83 0.23 4.436 0.7 0.590798611 0.7 1.0667 0.9094 0.9094

TBILL 07.13.11* PIBL1210G147 3M 40737 90 0.25    1.0408 0.875 0.875

TBILL 07.27.11 PIBL1210G156 4M 40751 104 0.28    1.0609 0.8919 0.8988

TBILL 08.10.11 PIBL1210H164 4M 40765 118 0.32    1.0811 0.9089 0.9225

TBILL 08.24.11 PIBL1210H173 5M 40779 132 0.36    1.1013 0.9258 0.9463

TBILL 09.07.11 PIBL1210I181 5M 40793 146 0.4 36.35 0.975 0.450868056 0.9971 1.1214 0.9428 0.9701

TBILL 09.21.11 PIBL1210I190 5M 40807 160 0.44    1.1416 0.9597 0.9938

TBILL 10.05.11 PIBL1210J206 6M 40821 174 0.48 62.782 2.5 0.499305556 1.0414 1.1618 0.9766 1.0176

TBILL 10.19.11* PIBL1210J215 6M 40835 188 0.52 0.1 1 0.479571759 1 1.1819 0.9936 1.0413

TBILL 11.02.11 PIBL1210K222 7M 40849 202 0.55    1.2639 1.0754 1.1191

TBILL 11.16.11 PIBL1210K231 7M 40863 216 0.59    1.3458 1.1571 1.197

TBILL 11.29.11 PIBL1210L249 8M 40876 229 0.63    1.4219 1.2331 1.2692

TBILL 01.11.12 PIBL1211A016 9M 40919 272 0.75 5.563 2.2 0.58375 2.2 1.6737 1.4843 1.5082

TBILL 02.08.12 PIBL1211B033 10M 40947 300 0.82    1.8376 1.6479 1.6638

TBILL 02.22.12 PIBL1211B042 11M 40961 314 0.86    1.9195 1.7296 1.7416

TBILL 03.07.12 PIBL1211C050 11M 40975 328 0.9    2.0015 1.8114 1.8194

TBILL 03.21.12 PIBL1211C069 11M 40989 342 0.94 67.288 1.95 0.597719907 2.0249 2.0834 1.8932 1.8972

TBILL 04.04.12* PIBL1211D077 1Y 41003 356 0.98 960.846 1.975 0.634699074 1.975 2.1654 1.975 1.975
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