
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 05.18.11 PIBL1210E103 <1M 5/18/2011 13 0.04    3.2008 3.1591 3.1409

TBILL 05.25.11 PIBL0311B041 <1M 5/25/2011 20 0.05    2.5887 2.5227 2.4939

TBILL 06.01.11 PIBL0610L090 1M 6/1/2011 27 0.07 432.000000 1.1500 11:31:35 AM 1.2000 1.9766 1.8864 1.8470

TBILL 06.08.11* PIBL0311C059 1M 6/8/2011 34 0.09    1.3646 1.2500 1.2000

TBILL 06.15.11 PIBL1210F120 1M 6/15/2011 41 0.11    1.3102 1.1575 1.1140

TBILL 06.22.11 PIBL0311C068 2M 6/22/2011 48 0.13    1.2557 1.0649 1.0280

TBILL 06.29.11 PIBL1210F139 2M 6/29/2011 55 0.15    1.2013 0.9724 0.9420

TBILL 07.06.11 PIBL0311D076 2M 7/6/2011 62 0.17 0.259000 0.5000 8:59:31 AM 0.5000 1.1469 0.8798 0.8560

TBILL 07.13.11 PIBL1210G147 2M 7/13/2011 69 0.19    1.0924 0.7873 0.7700

TBILL 07.20.11 PIBL0311D085 2M 7/20/2011 76 0.21    1.0380 0.6948 0.6840

TBILL 07.27.11 PIBL1210G156 3M 7/27/2011 83 0.23    0.9836 0.6022 0.5980

TBILL 08.03.11* PIBL0311E093 3M 8/3/2011 90 0.25 313.700000 0.5500 11:13:07 AM 0.5097 0.9292 0.5097 0.5121

TBILL 08.10.11 PIBL1210H164 3M 8/10/2011 97 0.27    0.9683 0.5434 0.5457

TBILL 08.24.11 PIBL1210H173 4M 8/24/2011 111 0.30    1.0465 0.6108 0.6129

TBILL 09.07.11 PIBL1210I181 4M 9/7/2011 125 0.34    1.1247 0.6782 0.6801

TBILL 09.21.11 PIBL1210I190 5M 9/21/2011 139 0.38    1.2029 0.7456 0.7473

TBILL 10.05.11 PIBL1210J206 5M 10/5/2011 153 0.42    1.2811 0.8130 0.8145

TBILL 10.19.11 PIBL1210J215 5M 10/19/2011 167 0.46 0.825000 0.8250 9:27:43 AM 0.8250 1.3593 0.8804 0.8817

TBILL 11.02.11* PIBL1210K222 6M 11/2/2011 181 0.50 183.479000 0.9682 3:31:14 PM 0.9490 1.4375 0.9478 0.9490

TBILL 11.16.11 PIBL1210K231 7M 11/16/2011 195 0.53    1.4978 1.0364 1.0375

TBILL 11.29.11 PIBL1210L249 7M 11/29/2011 208 0.57 2.058000 1.0500 2:39:51 PM 1.0500 1.5537 1.1187 1.1197

TBILL 01.11.12 PIBL1211A016 9M 1/11/2012 251 0.69    1.7388 1.3909 1.3917

TBILL 02.08.12 PIBL1211B033 9M 2/8/2012 279 0.76    1.8593 1.5682 1.5688

TBILL 02.22.12 PIBL1211B042 10M 2/22/2012 293 0.80    1.9196 1.6568 1.6573

TBILL 03.07.12 PIBL1211C050 10M 3/7/2012 307 0.84    1.9798 1.7455 1.7458

TBILL 03.21.12 PIBL1211C069 11M 3/21/2012 321 0.88    2.0401 1.8341 1.8344

TBILL 04.04.12 PIBL1211D077 11M 4/4/2012 335 0.92 3.000000 2.0000 3:55:16 PM 2.0000 2.1003 1.9227 1.9229

TBILL 04.18.12 PIBL1211D086 1Y 4/18/2012 349 0.96 0.208000 1.9250 11:04:38 AM 1.9250 2.1606 2.0114 2.0115

TBILL 05.02.12* PIBL1211E094 1Y 5/2/2012 363 0.99 8.050000 2.0202 3:42:49 PM 2.0025 2.2208 2.1000 2.1000
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