
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 5 0.01    4.2373 4.2188 4.2188

TBILL 06.08.11 PIBL0311C059 <1M 6/8/2011 12 0.03    3.7775 3.7266 3.7266

TBILL 06.15.11 PIBL1210F120 <1M 6/15/2011 19 0.05 23.736700 3.0250 2:42:21 PM 3.0250 3.3177 3.2344 3.2344

TBILL 06.22.11 PIBL0311C068 1M 6/22/2011 26 0.07    2.8579 2.7422 2.7422

TBILL 06.29.11* PIBL1210F139 1M 6/29/2011 33 0.09    2.3981 2.2500 2.2500

TBILL 07.06.11 PIBL0311D076 1M 7/6/2011 40 0.11    2.3675 2.2156 2.2154

TBILL 07.13.11 PIBL1210G147 2M 7/13/2011 47 0.13    2.3369 2.1813 2.1807

TBILL 07.20.11 PIBL0311D085 2M 7/20/2011 54 0.15 460.000000 2.4500 10:04:31 AM 2.4728 2.3063 2.1469 2.1461

TBILL 07.27.11 PIBL1210G156 2M 7/27/2011 61 0.17    2.2758 2.1125 2.1115

TBILL 08.03.11 PIBL0311E093 2M 8/3/2011 68 0.19    2.2452 2.0781 2.0768

TBILL 08.10.11 PIBL1210H164 2M 8/10/2011 75 0.21 5.693000 2.3750 11:21:33 AM 2.3750 2.2146 2.0438 2.0422

TBILL 08.17.11 PIBL0311E100 3M 8/17/2011 82 0.22    2.1840 2.0094 2.0076

TBILL 08.24.11* PIBL1210H173 3M 8/24/2011 89 0.24 108.408085 1.7500 2:50:42 PM 1.9729 2.1535 1.9750 1.9729

TBILL 09.07.11 PIBL1210I181 4M 9/7/2011 103 0.28 0.515500 2.7500 9:52:00 AM 2.7500 2.2156 2.0399 2.0382

TBILL 09.21.11 PIBL1210I190 4M 9/21/2011 117 0.32    2.2778 2.1049 2.1034

TBILL 10.05.11 PIBL1210J206 5M 10/5/2011 131 0.36    2.3400 2.1698 2.1687

TBILL 10.19.11 PIBL1210J215 5M 10/19/2011 145 0.40    2.4022 2.2348 2.2339

TBILL 11.02.11 PIBL1210K222 5M 11/2/2011 159 0.44 7.128000 2.1250 11:59:31 AM 2.0542 2.4643 2.2997 2.2992

TBILL 11.16.11 PIBL1210K231 6M 11/16/2011 173 0.47    2.5265 2.3647 2.3644

TBILL 11.29.11* PIBL1210L249 6M 11/29/2011 186 0.51    2.5842 2.4250 2.4250

TBILL 01.11.12 PIBL1211A016 8M 1/11/2012 229 0.63    2.6478 2.4534 2.4544

TBILL 02.08.12 PIBL1211B033 9M 2/8/2012 257 0.70    2.6892 2.4719 2.4735

TBILL 02.22.12 PIBL1211B042 9M 2/22/2012 271 0.74    2.7099 2.4812 2.4831

TBILL 03.07.12 PIBL1211C050 10M 3/7/2012 285 0.78    2.7306 2.4905 2.4927

TBILL 03.21.12 PIBL1211C069 10M 3/21/2012 299 0.82    2.7513 2.4997 2.5023

TBILL 04.04.12 PIBL1211D077 11M 4/4/2012 313 0.86    2.7721 2.5090 2.5118

TBILL 04.18.12 PIBL1211D086 11M 4/18/2012 327 0.90 4.101700 2.0000 11:09:07 AM 2.0074 2.7928 2.5182 2.5214

TBILL 05.02.12* PIBL1211E094 1Y 5/2/2012 341 0.93 101.268972 2.5250 11:39:45 AM 2.5310 2.8135 2.5275 2.5310
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