
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 7 0.02    3.7253 3.7029 3.7029

TBILL 05.18.11 PIBL1210E103 <1M 5/18/2011 21 0.06    2.5011 2.4265 2.4265

TBILL 05.25.11 PIBL0311B041 1M 5/25/2011 28 0.08    1.8890 1.7882 1.7882

TBILL 06.01.11* PIBL0610L090 1M 6/1/2011 35 0.10 1.100000 0.7000 2:03:20 PM 0.6091 1.2769 1.1500 1.1500

TBILL 06.08.11 PIBL0311C059 1M 6/8/2011 42 0.12    1.2250 1.0937 1.0937

TBILL 06.15.11 PIBL1210F120 2M 6/15/2011 49 0.13 44.893071 1.1250 3:25:52 PM 0.7435 1.1731 1.0375 1.0375

TBILL 06.22.11 PIBL0311C068 2M 6/22/2011 56 0.15 8.771350 0.6188 2:12:29 PM 0.6219 1.1212 0.9812 0.9812

TBILL 06.29.11 PIBL1210F139 2M 6/29/2011 63 0.17 5.181422 0.6288 2:16:42 PM 1.4491 1.0692 0.9250 0.9250

TBILL 07.06.11 PIBL0311D076 2M 7/6/2011 70 0.19 9.998000 1.2000 10:59:25 AM 0.9623 1.0173 0.8687 0.8687

TBILL 07.13.11 PIBL1210G147 2M 7/13/2011 77 0.21    0.9654 0.8125 0.8125

TBILL 07.20.11 PIBL0311D085 3M 7/20/2011 84 0.23 25.000000 0.6250 3:32:45 PM 0.6250 0.9135 0.7562 0.7562

TBILL 07.27.11* PIBL1210G156 3M 7/27/2011 91 0.25 5.824000 0.6750 10:36:00 AM 0.6750 0.8615 0.7000 0.7000

TBILL 08.10.11 PIBL1210H164 4M 8/10/2011 105 0.29    0.8945 0.7228 0.7228

TBILL 08.24.11 PIBL1210H173 4M 8/24/2011 119 0.33 2.359834 1.2500 9:01:51 AM 1.2500 0.9274 0.7456 0.7456

TBILL 09.07.11 PIBL1210I181 5M 9/7/2011 133 0.36    0.9603 0.7685 0.7685

TBILL 09.21.11 PIBL1210I190 5M 9/21/2011 147 0.40    0.9932 0.7913 0.7913

TBILL 10.05.11 PIBL1210J206 5M 10/5/2011 161 0.44    1.0261 0.8141 0.8141

TBILL 10.19.11 PIBL1210J215 6M 10/19/2011 175 0.48 50.400000 0.8600 11:11:23 AM 0.8597 1.0590 0.8369 0.8369

TBILL 11.02.11* PIBL1210K222 6M 11/2/2011 189 0.52    1.0919 0.8597 0.8597

TBILL 11.16.11 PIBL1210K231 7M 11/16/2011 203 0.56    1.1772 0.9497 0.9486

TBILL 11.29.11 PIBL1210L249 7M 11/29/2011 216 0.59 0.140000 1.0001 10:23:15 AM 1.0001 1.2563 1.0332 1.0312

TBILL 01.11.12 PIBL1211A016 9M 1/11/2012 259 0.71    1.5182 1.3094 1.3044

TBILL 02.08.12 PIBL1211B033 10M 2/8/2012 287 0.79    1.6887 1.4893 1.4822

TBILL 02.22.12 PIBL1211B042 10M 2/22/2012 301 0.82    1.7740 1.5793 1.5711

TBILL 03.07.12 PIBL1211C050 11M 3/7/2012 315 0.86    1.8592 1.6692 1.6601

TBILL 03.21.12 PIBL1211C069 11M 3/21/2012 329 0.90    1.9445 1.7592 1.7490

TBILL 04.04.12 PIBL1211D077 11M 4/4/2012 343 0.94    2.0297 1.8491 1.8379

TBILL 04.18.12* PIBL1211D086 1Y 4/18/2012 357 0.98 633.490167 1.9000 11:33:54 AM 1.9268 2.1150 1.9390 1.9268
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