
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 9 0.02    3.8175 3.7778 3.7778

TBILL 05.25.11 PIBL0311B041 <1M 5/25/2011 16 0.04    3.2204 3.1458 3.1458

TBILL 06.01.11 PIBL0610L090 <1M 6/1/2011 23 0.06 228.812000 0.4700 11:31:29 AM 0.7819 2.6232 2.5139 2.5139

TBILL 06.08.11 PIBL0311C059 1M 6/8/2011 30 0.08    2.0260 1.8819 1.8819

TBILL 06.15.11* PIBL1210F120 1M 6/15/2011 37 0.10    1.4288 1.2500 1.2500

TBILL 06.22.11 PIBL0311C068 1M 6/22/2011 44 0.12    1.4467 1.1790 1.1789

TBILL 06.29.11 PIBL1210F139 2M 6/29/2011 51 0.14    1.4646 1.1079 1.1078

TBILL 07.06.11 PIBL0311D076 2M 7/6/2011 58 0.16    1.4825 1.0369 1.0367

TBILL 07.13.11 PIBL1210G147 2M 7/13/2011 65 0.18    1.5004 0.9658 0.9655

TBILL 07.20.11 PIBL0311D085 2M 7/20/2011 72 0.20    1.5183 0.8948 0.8944

TBILL 07.27.11 PIBL1210G156 2M 7/27/2011 79 0.22 0.500500 0.8700 3:08:03 PM 0.8700 1.5362 0.8238 0.8233

TBILL 08.03.11 PIBL0311E093 3M 8/3/2011 86 0.24 1454.840000 0.7000 10:34:50 AM 0.6826 1.5540 0.7527 0.7522

TBILL 08.10.11* PIBL1210H164 3M 8/10/2011 93 0.25 31.715500 0.6100 11:18:22 AM 0.6100 1.5719 0.6817 0.6811

TBILL 08.24.11 PIBL1210H173 4M 8/24/2011 107 0.29 1.660000 1.2500 3:40:22 PM 1.2500 1.5866 0.7986 0.7802

TBILL 09.07.11 PIBL1210I181 4M 9/7/2011 121 0.33    1.6014 0.9155 0.8794

TBILL 09.21.11 PIBL1210I190 5M 9/21/2011 135 0.37    1.6161 1.0324 0.9785

TBILL 10.05.11 PIBL1210J206 5M 10/5/2011 149 0.41    1.6308 1.1493 1.0776

TBILL 10.19.11 PIBL1210J215 5M 10/19/2011 163 0.45 61.100000 1.0750 11:52:44 AM 1.0871 1.6455 1.2662 1.1767

TBILL 11.02.11 PIBL1210K222 6M 11/2/2011 177 0.48 0.520000 0.9000 10:45:17 AM 0.9000 1.6603 1.3831 1.2759

TBILL 11.16.11* PIBL1210K231 6M 11/16/2011 191 0.52    1.6750 1.5000 1.3750

TBILL 11.29.11 PIBL1210L249 7M 11/29/2011 204 0.56    1.7296 1.5542 1.4388

TBILL 01.11.12 PIBL1211A016 8M 1/11/2012 247 0.68    1.9103 1.7333 1.6500

TBILL 02.08.12 PIBL1211B033 9M 2/8/2012 275 0.75    2.0279 1.8500 1.7875

TBILL 02.22.12 PIBL1211B042 10M 2/22/2012 289 0.79    2.0867 1.9083 1.8563

TBILL 03.07.12 PIBL1211C050 10M 3/7/2012 303 0.83    2.1455 1.9667 1.9250

TBILL 03.21.12 PIBL1211C069 11M 3/21/2012 317 0.87    2.2043 2.0250 1.9938

TBILL 04.04.12 PIBL1211D077 11M 4/4/2012 331 0.91    2.2631 2.0833 2.0625

TBILL 04.18.12 PIBL1211D086 1Y 4/18/2012 345 0.95    2.3220 2.1417 2.1313

TBILL 05.02.12* PIBL1211E094 1Y 5/2/2012 359 0.98    2.3808 2.2000 2.2000
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