
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 06.08.11 PIBL0311C059 <1M 6/8/2011 5 0.01    4.2993 4.2813 4.2813

TBILL 06.15.11 PIBL1210F120 <1M 6/15/2011 12 0.03 114.622000 1.6500 11:11:00 AM 1.6753 3.9480 3.8984 3.8984

TBILL 06.22.11 PIBL0311C068 <1M 6/22/2011 19 0.05    3.5968 3.5156 3.5156

TBILL 06.29.11 PIBL1210F139 1M 6/29/2011 26 0.07    3.2455 3.1328 3.1328

TBILL 07.06.11* PIBL0311D076 1M 7/6/2011 33 0.09    2.8942 2.7500 2.7500

TBILL 07.13.11 PIBL1210G147 1M 7/13/2011 40 0.11    2.8565 2.7063 2.7063

TBILL 07.20.11 PIBL0311D085 2M 7/20/2011 47 0.13 0.224000 2.2000 11:49:22 AM 2.2000 2.8188 2.6625 2.6625

TBILL 07.27.11 PIBL1210G156 2M 7/27/2011 54 0.15    2.7810 2.6188 2.6188

TBILL 08.03.11 PIBL0311E093 2M 8/3/2011 61 0.17    2.7433 2.5750 2.5750

TBILL 08.10.11 PIBL1210H164 2M 8/10/2011 68 0.19    2.7055 2.5313 2.5313

TBILL 08.17.11 PIBL0311E100 2M 8/17/2011 75 0.21    2.6678 2.4875 2.4875

TBILL 08.24.11 PIBL1210H173 3M 8/24/2011 82 0.22    2.6300 2.4438 2.4438

TBILL 08.31.11* PIBL0311F118 3M 8/31/2011 89 0.24 21.659000 2.0005 2:11:30 PM 2.0001 2.5923 2.4000 2.4000

TBILL 09.07.11 PIBL1210I181 3M 9/7/2011 96 0.26    2.6255 2.4369 2.4369

TBILL 09.21.11 PIBL1210I190 4M 9/21/2011 110 0.30    2.6919 2.5108 2.5108

TBILL 10.05.11 PIBL1210J206 4M 10/5/2011 124 0.34 6.030000 2.1000 10:53:08 AM 2.1000 2.7583 2.5847 2.5847

TBILL 10.19.11 PIBL1210J215 5M 10/19/2011 138 0.38    2.8247 2.6586 2.6586

TBILL 11.02.11 PIBL1210K222 5M 11/2/2011 152 0.42 16.673000 2.2010 2:57:11 PM 2.2003 2.8912 2.7325 2.7325

TBILL 11.16.11 PIBL1210K231 5M 11/16/2011 166 0.45    2.9576 2.8064 2.8064

TBILL 11.29.11* PIBL1210L249 6M 11/29/2011 179 0.49 4.033600 2.2502 3:44:27 PM 2.2501 3.0192 2.8750 2.8750

TBILL 01.11.12 PIBL1211A016 8M 1/11/2012 222 0.61    3.0929 2.9374 2.9374

TBILL 02.08.12 PIBL1211B033 9M 2/8/2012 250 0.68    3.1408 2.9781 2.9781

TBILL 02.22.12 PIBL1211B042 9M 2/22/2012 264 0.72 6.085000 2.5000 2:49:33 PM 2.5000 3.1648 2.9984 2.9984

TBILL 03.07.12 PIBL1211C050 9M 3/7/2012 278 0.76    3.1887 3.0187 3.0187

TBILL 03.21.12 PIBL1211C069 10M 3/21/2012 292 0.80    3.2127 3.0390 3.0390

TBILL 04.04.12 PIBL1211D077 10M 4/4/2012 306 0.84    3.2367 3.0594 3.0594

TBILL 04.18.12 PIBL1211D086 11M 4/18/2012 320 0.88    3.2606 3.0797 3.0797

TBILL 05.02.12* PIBL1211E094 1Y 5/2/2012 334 0.92 8.565000 2.7251 2:56:36 PM 2.7032 3.2846 3.1000 3.1000
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