
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 04.13.11 PIBL0311A015 <1M 4/13/2011 7 0.02    3.8265 3.8073 3.8059

TBILL 04.20.11 PIBL1210D088 <1M 4/20/2011 14 0.04 20.372000 1.7500 11:38:14 AM 1.7500 3.3324 3.2909 3.2877

TBILL 05.04.11 PIBL1210E096 1M 5/4/2011 28 0.08    2.3442 2.2579 2.2513

TBILL 05.18.11* PIBL1210E103 1M 5/18/2011 42 0.12    1.3560 1.2250 1.2150

TBILL 05.25.11 PIBL0311B041 2M 5/25/2011 49 0.13    1.3302 1.1746 1.1657

TBILL 06.01.11 PIBL0610L090 2M 6/1/2011 56 0.15    1.3043 1.1242 1.1165

TBILL 06.08.11 PIBL0311C059 2M 6/8/2011 63 0.17    1.2785 1.0738 1.0672

TBILL 06.15.11 PIBL1210F120 2M 6/15/2011 70 0.19 10.032000 0.8000 3:26:29 PM 0.8000 1.2526 1.0234 1.0180

TBILL 06.22.11 PIBL0311C068 2M 6/22/2011 77 0.21 9.584882 0.8500 2:20:58 PM 0.8500 1.2267 0.9730 0.9687

TBILL 06.29.11 PIBL1210F139 3M 6/29/2011 84 0.23 0.719000 0.9000 2:20:44 PM 0.9000 1.2009 0.9226 0.9194

TBILL 07.06.11* PIBL0311D076 3M 7/6/2011 91 0.25 504.055579 0.8400 3:48:55 PM 0.8698 1.1750 0.8722 0.8702

TBILL 07.13.11 PIBL1210G147 3M 7/13/2011 98 0.27 0.500000 1.2500 3:51:06 PM 1.2500 1.1932 0.8952 0.8933

TBILL 07.27.11 PIBL1210G156 4M 7/27/2011 112 0.31 1.904000 0.9000 3:26:50 PM 0.9000 1.2296 0.9411 0.9395

TBILL 08.10.11 PIBL1210H164 4M 8/10/2011 126 0.35    1.2660 0.9870 0.9856

TBILL 08.24.11 PIBL1210H173 5M 8/24/2011 140 0.38 1.250000 1.2000 2:34:18 PM 1.2000 1.3024 1.0330 1.0318

TBILL 09.07.11 PIBL1210I181 5M 9/7/2011 154 0.42    1.3388 1.0789 1.0780

TBILL 09.21.11 PIBL1210I190 5M 9/21/2011 168 0.46    1.3753 1.1248 1.1242

TBILL 10.05.11* PIBL1210J206 6M 10/5/2011 182 0.50 788.350000 1.1650 2:20:31 PM 1.1704 1.4117 1.1708 1.1704

TBILL 10.19.11 PIBL1210J215 7M 10/19/2011 196 0.54    1.4879 1.2476 1.2467

TBILL 11.02.11 PIBL1210K222 7M 11/2/2011 210 0.58    1.5640 1.3243 1.3231

TBILL 11.16.11 PIBL1210K231 8M 11/16/2011 224 0.61    1.6402 1.4011 1.3994

TBILL 11.29.11 PIBL1210L249 8M 11/29/2011 237 0.65    1.7110 1.4724 1.4703

TBILL 01.11.12 PIBL1211A016 9M 1/11/2012 280 0.77    1.9450 1.7083 1.7047

TBILL 02.08.12 PIBL1211B033 10M 2/8/2012 308 0.84    2.0973 1.8619 1.8574

TBILL 02.22.12 PIBL1211B042 11M 2/22/2012 322 0.88    2.1735 1.9387 1.9337

TBILL 03.07.12 PIBL1211C050 11M 3/7/2012 336 0.92    2.2497 2.0155 2.0100

TBILL 03.21.12 PIBL1211C069 1Y 3/21/2012 350 0.96 0.662000 2.1300 3:52:29 PM 2.1300 2.3259 2.0923 2.0863

TBILL 04.04.12* PIBL1211D077 1Y 4/4/2012 364 1.00 679.677175 2.1500 4:05:41 PM 2.1627 2.4021 2.1690 2.1627
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