
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 06.29.11 PIBL1210F139 <1M 6/29/2011 1     4.5000 4.5000 4.5000

TBILL 07.06.11 PIBL0311D076 <1M 7/6/2011 8 0.02    4.3026 4.2050 4.2050

TBILL 07.13.11 PIBL1210G147 <1M 7/13/2011 15 0.04 400.000000 3.0000 11:06:47 AM 3.2500 4.1052 3.9100 3.9100

TBILL 07.20.11 PIBL0311D085 <1M 7/20/2011 22 0.06 0.100105 2.5000 2:36:05 PM 2.5000 3.9078 3.6150 3.6150

TBILL 07.27.11 PIBL1210G156 1M 7/27/2011 29 0.08 36.900000 3.0250 11:08:06 AM 3.0250 3.7105 3.3200 3.3200

TBILL 08.03.11* PIBL0311E093 1M 8/3/2011 36 0.10 217.700000 3.0250 11:08:30 AM 3.0250 3.5131 3.0250 3.0250

TBILL 08.10.11 PIBL1210H164 1M 8/10/2011 43 0.12    3.4779 3.0389 3.0389

TBILL 08.17.11 PIBL0311E100 2M 8/17/2011 50 0.14    3.4426 3.0528 3.0528

TBILL 08.24.11 PIBL1210H173 2M 8/24/2011 57 0.16    3.4074 3.0667 3.0667

TBILL 08.31.11 PIBL0311F118 2M 8/31/2011 64 0.18    3.3722 3.0806 3.0806

TBILL 09.07.11 PIBL1210I181 2M 9/7/2011 71 0.19    3.3370 3.0944 3.0944

TBILL 09.14.11 PIBL0311F127 2M 9/14/2011 78 0.21    3.3018 3.1083 3.1083

TBILL 09.21.11 PIBL1210I190 3M 9/21/2011 85 0.23 380.000000 3.1500 10:21:58 AM 3.1500 3.2666 3.1222 3.1222

TBILL 10.05.11* PIBL1210J206 3M 10/5/2011 99 0.27    3.1962 3.1500 3.1500

TBILL 10.19.11 PIBL1210J215 4M 10/19/2011 113 0.31    3.2112 3.1464 3.1464

TBILL 11.02.11 PIBL1210K222 4M 11/2/2011 127 0.35    3.2263 3.1429 3.1429

TBILL 11.16.11 PIBL1210K231 5M 11/16/2011 141 0.39    3.2413 3.1393 3.1393

TBILL 11.29.11 PIBL1210L249 5M 11/29/2011 154 0.42 1.008000 2.5000 3:21:20 PM 2.5000 3.2553 3.1360 3.1360

TBILL 01.11.12* PIBL1211A016 6M 1/11/2012 197 0.54    3.3015 3.1250 3.1250

TBILL 02.08.12 PIBL1211B033 8M 2/8/2012 225 0.62    3.3029 3.1250 3.1523

TBILL 02.22.12 PIBL1211B042 8M 2/22/2012 239 0.65    3.3036 3.1250 3.1659

TBILL 03.07.12 PIBL1211C050 9M 3/7/2012 253 0.69 0.192800 3.5000 3:59:08 PM 3.5000 3.3043 3.1250 3.1795

TBILL 03.21.12 PIBL1211C069 9M 3/21/2012 267 0.73    3.3050 3.1250 3.1932

TBILL 04.04.12 PIBL1211D077 9M 4/4/2012 281 0.77    3.3057 3.1250 3.2068

TBILL 04.18.12 PIBL1211D086 10M 4/18/2012 295 0.81    3.3064 3.1250 3.2205

TBILL 05.02.12 PIBL1211E094 10M 5/2/2012 309 0.85 6.200000 2.5000 11:54:58 AM 2.5000 3.3071 3.1250 3.2341

TBILL 06.13.12* PIBL1211F128 1Y 6/13/2012 351 0.96    3.3092 3.1250 3.2750
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