
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 1     4.2500 4.2500 4.2500

TBILL 05.04.11 PIBL1210E096 <1M 5/4/2011 15 0.04    3.0206 2.9800 2.9800

TBILL 05.18.11 PIBL1210E103 1M 5/18/2011 29 0.08    1.7912 1.7100 1.7100

TBILL 05.25.11* PIBL0311B041 1M 5/25/2011 36 0.10    1.1765 1.0750 1.0750

TBILL 06.01.11 PIBL0610L090 1M 6/1/2011 43 0.12 0.639000 1.3000 10:28:58 AM 1.3000 1.1541 1.0461 1.0461

TBILL 06.08.11 PIBL0311C059 2M 6/8/2011 50 0.14    1.1316 1.0172 1.0172

TBILL 06.15.11 PIBL1210F120 2M 6/15/2011 57 0.16    1.1091 0.9883 0.9883

TBILL 06.22.11 PIBL0311C068 2M 6/22/2011 64 0.18    1.0866 0.9594 0.9594

TBILL 06.29.11 PIBL1210F139 2M 6/29/2011 71 0.19 4.310000 2.0000 2:45:39 PM 1.2856 1.0641 0.9306 0.9306

TBILL 07.06.11 PIBL0311D076 2M 7/6/2011 78 0.21    1.0417 0.9017 0.9017

TBILL 07.13.11 PIBL1210G147 3M 7/13/2011 85 0.23    1.0192 0.8728 0.8728

TBILL 07.27.11* PIBL1210G156 3M 7/27/2011 99 0.27    0.9742 0.8150 0.8150

TBILL 08.10.11 PIBL1210H164 4M 8/10/2011 113 0.31 9.160000 1.2250 3:26:32 PM 1.2250 0.9896 0.8317 0.8208

TBILL 08.24.11 PIBL1210H173 4M 8/24/2011 127 0.35    1.0049 0.8483 0.8267

TBILL 09.07.11 PIBL1210I181 5M 9/7/2011 141 0.39    1.0202 0.8650 0.8325

TBILL 09.21.11 PIBL1210I190 5M 9/21/2011 155 0.42    1.0355 0.8817 0.8383

TBILL 10.05.11 PIBL1210J206 5M 10/5/2011 169 0.46    1.0508 0.8983 0.8442

TBILL 10.19.11* PIBL1210J215 6M 10/19/2011 183 0.50 200.050000 0.8500 3:49:39 PM 0.8500 1.0662 0.9150 0.8500

TBILL 11.02.11 PIBL1210K222 7M 11/2/2011 197 0.54    1.1528 1.0054 0.9406

TBILL 11.16.11 PIBL1210K231 7M 11/16/2011 211 0.58    1.2394 1.0958 1.0311

TBILL 11.29.11 PIBL1210L249 8M 11/29/2011 224 0.61 0.823000 2.3000 10:13:04 AM 2.3000 1.3199 1.1798 1.1152

TBILL 01.11.12 PIBL1211A016 9M 1/11/2012 267 0.73    1.5860 1.4575 1.3934

TBILL 02.08.12 PIBL1211B033 10M 2/8/2012 295 0.81    1.7592 1.6383 1.5745

TBILL 02.22.12 PIBL1211B042 10M 2/22/2012 309 0.85    1.8459 1.7288 1.6650

TBILL 03.07.12 PIBL1211C050 11M 3/7/2012 323 0.88    1.9325 1.8192 1.7556

TBILL 03.21.12 PIBL1211C069 11M 3/21/2012 337 0.92    2.0191 1.9096 1.8462

TBILL 04.04.12* PIBL1211D077 1Y 4/4/2012 351 0.96 61.000000 1.6500 2:01:26 PM 1.9367 2.1058 2.0000 1.9367
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