
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 06.15.11 PIBL1210F120 <1M 6/15/2011 7 0.02    4.2173 4.1912 4.1824

TBILL 06.22.11 PIBL0311C068 <1M 6/22/2011 14 0.04    3.8875 3.8309 3.8118

TBILL 06.29.11 PIBL1210F139 <1M 6/29/2011 21 0.06 3.002000 2.0000 10:11:09 AM 2.0000 3.5577 3.4706 3.4412

TBILL 07.06.11 PIBL0311D076 1M 7/6/2011 28 0.08 3.057000 2.0000 9:59:59 AM 2.0000 3.2279 3.1103 3.0706

TBILL 07.13.11* PIBL1210G147 1M 7/13/2011 35 0.10    2.8981 2.7500 2.7000

TBILL 07.20.11 PIBL0311D085 1M 7/20/2011 42 0.12    2.8589 2.6750 2.6313

TBILL 07.27.11 PIBL1210G156 2M 7/27/2011 49 0.13    2.8197 2.6000 2.5625

TBILL 08.03.11 PIBL0311E093 2M 8/3/2011 56 0.15    2.7805 2.5250 2.4938

TBILL 08.10.11 PIBL1210H164 2M 8/10/2011 63 0.17    2.7413 2.4500 2.4250

TBILL 08.17.11 PIBL0311E100 2M 8/17/2011 70 0.19    2.7022 2.3750 2.3563

TBILL 08.24.11 PIBL1210H173 2M 8/24/2011 77 0.21    2.6630 2.3000 2.2875

TBILL 08.31.11 PIBL0311F118 3M 8/31/2011 84 0.23 200.000000 2.1500 11:04:07 AM 2.1500 2.6238 2.2250 2.2188

TBILL 09.07.11* PIBL1210I181 3M 9/7/2011 91 0.25    2.5846 2.1500 2.1500

TBILL 09.21.11 PIBL1210I190 4M 9/21/2011 105 0.29    2.6582 2.2723 2.2639

TBILL 10.05.11 PIBL1210J206 4M 10/5/2011 119 0.33    2.7319 2.3946 2.3777

TBILL 10.19.11 PIBL1210J215 5M 10/19/2011 133 0.36    2.8055 2.5169 2.4916

TBILL 11.02.11 PIBL1210K222 5M 11/2/2011 147 0.40 4.539000 2.1000 2:37:55 PM 2.1000 2.8791 2.6392 2.6054

TBILL 11.16.11 PIBL1210K231 5M 11/16/2011 161 0.44    2.9528 2.7614 2.7193

TBILL 11.29.11* PIBL1210L249 6M 11/29/2011 174 0.48    3.0212 2.8750 2.8250

TBILL 01.11.12 PIBL1211A016 7M 1/11/2012 217 0.59    3.0932 2.9374 2.8874

TBILL 02.08.12 PIBL1211B033 8M 2/8/2012 245 0.67    3.1401 2.9781 2.9281

TBILL 02.22.12 PIBL1211B042 9M 2/22/2012 259 0.71 1.742000 2.3000 3:29:29 PM 2.3000 3.1635 2.9984 2.9484

TBILL 03.07.12 PIBL1211C050 9M 3/7/2012 273 0.75 3.000000 3.1250 9:45:34 AM 3.1250 3.1870 3.0187 2.9687

TBILL 03.21.12 PIBL1211C069 10M 3/21/2012 287 0.79    3.2104 3.0390 2.9890

TBILL 04.04.12 PIBL1211D077 10M 4/4/2012 301 0.82    3.2339 3.0594 3.0094

TBILL 04.18.12 PIBL1211D086 11M 4/18/2012 315 0.86 0.005000 2.4000 2:21:59 PM 2.4000 3.2573 3.0797 3.0297

TBILL 05.02.12* PIBL1211E094 1Y 5/2/2012 329 0.90 13.944525 2.7501 3:45:41 PM 2.6444 3.2808 3.1000 3.0500
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