
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 07.06.11 PIBL0311D076 <1M 7/6/2011 5 0.01 10.002000 2.7500 2:28:39 PM 2.7500 4.3940 4.3750 4.3750

TBILL 07.13.11 PIBL1210G147 <1M 7/13/2011 12 0.03 1.200140 3.0000 10:42:18 AM 3.0000 4.2085 4.1563 4.1563

TBILL 07.20.11 PIBL0311D085 <1M 7/20/2011 19 0.05 60.000000 3.4000 2:38:02 PM 3.4000 4.0230 3.9375 3.9375

TBILL 07.27.11 PIBL1210G156 1M 7/27/2011 26 0.07 1.000000 2.3000 2:33:46 PM 2.3000 3.8374 3.7188 3.7188

TBILL 08.03.11* PIBL0311E093 1M 8/3/2011 33 0.09    3.6519 3.5000 3.5000

TBILL 08.10.11 PIBL1210H164 1M 8/10/2011 40 0.11    3.5796 3.4250 3.4187

TBILL 08.17.11 PIBL0311E100 2M 8/17/2011 47 0.13 2.005055 2.7500 10:39:20 AM 2.7500 3.5072 3.3500 3.3375

TBILL 08.24.11 PIBL1210H173 2M 8/24/2011 54 0.15    3.4349 3.2750 3.2562

TBILL 08.31.11 PIBL0311F118 2M 8/31/2011 61 0.17    3.3625 3.2000 3.1749

TBILL 09.07.11 PIBL1210I181 2M 9/7/2011 68 0.19    3.2901 3.1250 3.0936

TBILL 09.14.11 PIBL0311F127 2M 9/14/2011 75 0.21    3.2178 3.0500 3.0124

TBILL 09.21.11 PIBL1210I190 3M 9/21/2011 82 0.22    3.1454 2.9750 2.9311

TBILL 09.28.11* PIBL0311F136 3M 9/28/2011 89 0.24 1216.000000 2.8500 12:37:38 PM 2.8500 3.0731 2.9000 2.8498

TBILL 10.05.11 PIBL1210J206 3M 10/5/2011 96 0.26 0.701923 2.5250 11:28:50 AM 2.5143 3.0795 2.9067 2.8598

TBILL 10.19.11 PIBL1210J215 4M 10/19/2011 110 0.30 5.402142 2.8000 2:36:23 PM 2.8000 3.0923 2.9200 2.8798

TBILL 11.02.11 PIBL1210K222 4M 11/2/2011 124 0.34    3.1051 2.9333 2.8999

TBILL 11.16.11 PIBL1210K231 5M 11/16/2011 138 0.38 575.000000 2.9500 12:38:48 PM 2.9500 3.1179 2.9467 2.9199

TBILL 11.29.11 PIBL1210L249 5M 11/29/2011 151 0.41 1.007900 2.5000 9:19:04 AM 2.5000 3.1299 2.9590 2.9385

TBILL 01.11.12* PIBL1211A016 6M 1/11/2012 194 0.53 0.550000 2.6250 8:56:46 AM 2.6250 3.1692 3.0000 3.0000

TBILL 02.08.12 PIBL1211B033 8M 2/8/2012 222 0.61    3.1884 3.0208 3.0208

TBILL 02.22.12 PIBL1211B042 8M 2/22/2012 236 0.65    3.1980 3.0313 3.0313

TBILL 03.07.12 PIBL1211C050 9M 3/7/2012 250 0.68    3.2076 3.0417 3.0417

TBILL 03.21.12 PIBL1211C069 9M 3/21/2012 264 0.72 8.113787 2.6500 2:00:56 PM 2.6749 3.2171 3.0521 3.0521

TBILL 04.04.12 PIBL1211D077 9M 4/4/2012 278 0.76 2.371700 3.0000 11:36:54 AM 3.0000 3.2267 3.0625 3.0625

TBILL 04.18.12 PIBL1211D086 10M 4/18/2012 292 0.80    3.2363 3.0729 3.0729

TBILL 05.02.12 PIBL1211E094 10M 5/2/2012 306 0.84    3.2459 3.0833 3.0833

TBILL 06.13.12 PIBL1211F128 1Y 6/13/2012 348 0.95    3.2746 3.1146 3.1146

TBILL 06.27.12* PIBL1211F137 1Y 6/27/2012 362 0.99 36.931733 3.0000 3:08:11 PM 2.9307 3.2842 3.1250 3.1250
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