
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 06.01.11 PIBL0610L090 <1M 6/1/2011 7 0.02    4.1247 4.1029 4.1029

TBILL 06.08.11 PIBL0311C059 <1M 6/8/2011 14 0.04    3.6868 3.6397 3.6397

TBILL 06.15.11 PIBL1210F120 <1M 6/15/2011 21 0.06    3.2489 3.1765 3.1765

TBILL 06.22.11 PIBL0311C068 1M 6/22/2011 28 0.08    2.8110 2.7132 2.7132

TBILL 06.29.11* PIBL1210F139 1M 6/29/2011 35 0.10    2.3731 2.2500 2.2500

TBILL 07.06.11 PIBL0311D076 1M 7/6/2011 42 0.12 4.959500 1.9000 2:03:14 PM 1.9000 2.3502 2.2188 2.2156

TBILL 07.13.11 PIBL1210G147 2M 7/13/2011 49 0.13 61.000000 2.2250 9:03:28 AM 2.2250 2.3274 2.1875 2.1813

TBILL 07.20.11 PIBL0311D085 2M 7/20/2011 56 0.15 162.770000 2.2000 12:12:17 PM 2.2248 2.3046 2.1563 2.1469

TBILL 07.27.11 PIBL1210G156 2M 7/27/2011 63 0.17 344.000000 2.5500 3:59:16 PM 2.5500 2.2817 2.1250 2.1125

TBILL 08.03.11 PIBL0311E093 2M 8/3/2011 70 0.19 26.804000 1.0000 2:54:08 PM 1.0000 2.2589 2.0938 2.0781

TBILL 08.10.11 PIBL1210H164 2M 8/10/2011 77 0.21 6.952000 1.0000 3:46:57 PM 1.2318 2.2361 2.0625 2.0438

TBILL 08.17.11 PIBL0311E100 3M 8/17/2011 84 0.23    2.2132 2.0313 2.0094

TBILL 08.24.11* PIBL1210H173 3M 8/24/2011 91 0.25 3.935000 1.0000 3:01:49 PM 1.0000 2.1904 2.0000 1.9750

TBILL 09.07.11 PIBL1210I181 4M 9/7/2011 105 0.29    2.2584 2.0722 2.0436

TBILL 09.21.11 PIBL1210I190 4M 9/21/2011 119 0.33    2.3264 2.1443 2.1121

TBILL 10.05.11 PIBL1210J206 5M 10/5/2011 133 0.36    2.3944 2.2165 2.1807

TBILL 10.19.11 PIBL1210J215 5M 10/19/2011 147 0.40 17.035695 2.0750 3:00:28 PM 2.0750 2.4624 2.2887 2.2492

TBILL 11.02.11 PIBL1210K222 5M 11/2/2011 161 0.44    2.5304 2.3608 2.3178

TBILL 11.16.11 PIBL1210K231 6M 11/16/2011 175 0.48    2.5984 2.4330 2.3863

TBILL 11.29.11* PIBL1210L249 6M 11/29/2011 188 0.52    2.6615 2.5000 2.4500

TBILL 01.11.12 PIBL1211A016 8M 1/11/2012 231 0.63    2.7197 2.5555 2.5180

TBILL 02.08.12 PIBL1211B033 9M 2/8/2012 259 0.71    2.7576 2.5916 2.5622

TBILL 02.22.12 PIBL1211B042 9M 2/22/2012 273 0.75    2.7765 2.6097 2.5844

TBILL 03.07.12 PIBL1211C050 10M 3/7/2012 287 0.79    2.7954 2.6277 2.6065

TBILL 03.21.12 PIBL1211C069 10M 3/21/2012 301 0.82    2.8144 2.6458 2.6286

TBILL 04.04.12 PIBL1211D077 11M 4/4/2012 315 0.86    2.8333 2.6639 2.6507

TBILL 04.18.12 PIBL1211D086 11M 4/18/2012 329 0.90    2.8522 2.6819 2.6729

TBILL 05.02.12* PIBL1211E094 1Y 5/2/2012 343 0.94 0.150000 2.5008 2:55:21 PM 2.5008 2.8712 2.7000 2.6950
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