
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 05.04.11 PIBL1210E096 <1M 5/4/2011 8 0.02    3.6512 3.6300 3.6300

TBILL 05.18.11 PIBL1210E103 <1M 5/18/2011 22 0.06 1.020400 2.0000 11:05:18 AM 2.0000 2.4535 2.3900 2.3900

TBILL 05.25.11 PIBL0311B041 1M 5/25/2011 29 0.08    1.8546 1.7700 1.7700

TBILL 06.01.11* PIBL0610L090 1M 6/1/2011 36 0.10 5.308000 0.7000 3:46:50 PM 0.7000 1.2558 1.1500 1.1500

TBILL 06.08.11 PIBL0311C059 1M 6/8/2011 43 0.12    1.2080 1.0956 1.0937

TBILL 06.15.11 PIBL1210F120 2M 6/15/2011 50 0.14    1.1602 1.0412 1.0375

TBILL 06.22.11 PIBL0311C068 2M 6/22/2011 57 0.16    1.1124 0.9869 0.9812

TBILL 06.29.11 PIBL1210F139 2M 6/29/2011 64 0.18    1.0646 0.9325 0.9250

TBILL 07.06.11 PIBL0311D076 2M 7/6/2011 71 0.19 5.000000 0.7250 3:28:39 PM 0.7250 1.0168 0.8781 0.8687

TBILL 07.13.11 PIBL1210G147 2M 7/13/2011 78 0.21 3.031000 1.0000 11:41:19 AM 1.0000 0.9690 0.8237 0.8125

TBILL 07.20.11 PIBL0311D085 3M 7/20/2011 85 0.23 2.635000 0.6505 3:50:23 PM 0.6505 0.9212 0.7694 0.7562

TBILL 07.27.11* PIBL1210G156 3M 7/27/2011 92 0.25    0.8735 0.7150 0.7000

TBILL 08.10.11 PIBL1210H164 4M 8/10/2011 106 0.29    0.9060 0.7479 0.7202

TBILL 08.24.11 PIBL1210H173 4M 8/24/2011 120 0.33    0.9385 0.7807 0.7404

TBILL 09.07.11 PIBL1210I181 5M 9/7/2011 134 0.37 2.281400 0.7000 10:56:17 AM 0.7105 0.9710 0.8136 0.7606

TBILL 09.21.11 PIBL1210I190 5M 9/21/2011 148 0.41    1.0036 0.8464 0.7808

TBILL 10.05.11 PIBL1210J206 5M 10/5/2011 162 0.44 10.470000 0.8000 11:37:41 AM 0.8106 1.0361 0.8793 0.8010

TBILL 10.19.11 PIBL1210J215 6M 10/19/2011 176 0.48 151.410000 0.8555 3:55:16 PM 0.8415 1.0686 0.9121 0.8212

TBILL 11.02.11* PIBL1210K222 6M 11/2/2011 190 0.52 0.527500 0.8000 8:55:14 AM 0.8000 1.1012 0.9450 0.8414

TBILL 11.16.11 PIBL1210K231 7M 11/16/2011 204 0.56    1.1903 1.0329 0.9326

TBILL 11.29.11 PIBL1210L249 7M 11/29/2011 217 0.59    1.2731 1.1146 1.0173

TBILL 01.11.12 PIBL1211A016 9M 1/11/2012 260 0.71    1.5470 1.3846 1.2976

TBILL 02.08.12 PIBL1211B033 10M 2/8/2012 288 0.79    1.7253 1.5604 1.4800

TBILL 02.22.12 PIBL1211B042 10M 2/22/2012 302 0.83    1.8145 1.6483 1.5713

TBILL 03.07.12 PIBL1211C050 11M 3/7/2012 316 0.87    1.9037 1.7362 1.6625

TBILL 03.21.12 PIBL1211C069 11M 3/21/2012 330 0.90    1.9928 1.8242 1.7537

TBILL 04.04.12 PIBL1211D077 1Y 4/4/2012 344 0.94 0.522844 1.8500 3:40:31 PM 1.8500 2.0820 1.9121 1.8450

TBILL 04.18.12* PIBL1211D086 1Y 4/18/2012 358 0.98 550.369000 1.9350 4:14:16 PM 1.9363 2.1712 2.0000 1.9362
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