
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 4/20/2011 2 0.01    4.1647 4.1618 4.1618

TBILL 05.04.11 PIBL1210E096 <1M 5/4/2011 16 0.04    2.9704 2.9271 2.9271

TBILL 05.18.11 PIBL1210E103 1M 5/18/2011 30 0.08    1.7760 1.6924 1.6924

TBILL 05.25.11* PIBL0311B041 1M 5/25/2011 37 0.10    1.1788 1.0750 1.0750

TBILL 06.01.11 PIBL0610L090 1M 6/1/2011 44 0.12    1.1575 1.0472 1.0472

TBILL 06.08.11 PIBL0311C059 2M 6/8/2011 51 0.14    1.1361 1.0194 1.0194

TBILL 06.15.11 PIBL1210F120 2M 6/15/2011 58 0.16    1.1147 0.9917 0.9917

TBILL 06.22.11 PIBL0311C068 2M 6/22/2011 65 0.18    1.0934 0.9639 0.9639

TBILL 06.29.11 PIBL1210F139 2M 6/29/2011 72 0.20    1.0720 0.9361 0.9361

TBILL 07.06.11 PIBL0311D076 2M 7/6/2011 79 0.22    1.0506 0.9083 0.9083

TBILL 07.13.11 PIBL1210G147 3M 7/13/2011 86 0.24    1.0293 0.8806 0.8806

TBILL 07.27.11* PIBL1210G156 3M 7/27/2011 100 0.27    0.9865 0.8250 0.8250

TBILL 08.10.11 PIBL1210H164 4M 8/10/2011 114 0.31 1.912000 1.3000 9:51:03 AM 1.3000 1.0029 0.8417 0.8417

TBILL 08.24.11 PIBL1210H173 4M 8/24/2011 128 0.35 2.000000 0.9750 10:12:14 AM 0.9750 1.0192 0.8583 0.8583

TBILL 09.07.11 PIBL1210I181 5M 9/7/2011 142 0.39    1.0356 0.8750 0.8750

TBILL 09.21.11 PIBL1210I190 5M 9/21/2011 156 0.43    1.0519 0.8917 0.8917

TBILL 10.05.11 PIBL1210J206 5M 10/5/2011 170 0.47 75.080000 1.0000 2:43:22 PM 0.9565 1.0683 0.9083 0.9083

TBILL 10.19.11* PIBL1210J215 6M 10/19/2011 184 0.50    1.0846 0.9250 0.9250

TBILL 11.02.11 PIBL1210K222 7M 11/2/2011 198 0.54    1.1699 1.0146 1.0129

TBILL 11.16.11 PIBL1210K231 7M 11/16/2011 212 0.58    1.2551 1.1042 1.1008

TBILL 11.29.11 PIBL1210L249 8M 11/29/2011 225 0.62    1.3343 1.1874 1.1824

TBILL 01.11.12 PIBL1211A016 9M 1/11/2012 268 0.73    1.5962 1.4625 1.4524

TBILL 02.08.12 PIBL1211B033 10M 2/8/2012 296 0.81    1.7667 1.6417 1.6282

TBILL 02.22.12 PIBL1211B042 10M 2/22/2012 310 0.85    1.8519 1.7313 1.7161

TBILL 03.07.12 PIBL1211C050 11M 3/7/2012 324 0.89    1.9372 1.8208 1.8040

TBILL 03.21.12 PIBL1211C069 11M 3/21/2012 338 0.93 50.000000 1.9000 10:57:58 AM 1.9000 2.0224 1.9104 1.8919

TBILL 04.04.12* PIBL1211D077 1Y 4/4/2012 352 0.96 68.444000 1.9250 11:51:16 AM 1.9798 2.1077 2.0000 1.9798
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