
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 08.03.11 PIBL0311E093 <1M 8/3/2011 7 0.02    4.2669 4.2353 4.1603

TBILL 08.10.11 PIBL1210H164 <1M 8/10/2011 14 0.04    3.9949 3.9265 3.7640

TBILL 08.17.11 PIBL0311E100 <1M 8/17/2011 21 0.06    3.7229 3.6176 3.3677

TBILL 08.24.11 PIBL1210H173 1M 8/24/2011 28 0.08    3.4508 3.3088 2.9713

TBILL 08.31.11* PIBL0311F118 1M 8/31/2011 35 0.10    3.1788 3.0000 2.5750

TBILL 09.07.11 PIBL1210I181 1M 9/7/2011 42 0.12 1699.000000 2.5500 3:00:53 PM 2.5750 3.1014 2.9140 2.5627

TBILL 09.14.11 PIBL0311F127 2M 9/14/2011 49 0.13    3.0240 2.8280 2.5504

TBILL 09.21.11 PIBL1210I190 2M 9/21/2011 56 0.15    2.9466 2.7421 2.5381

TBILL 09.28.11 PIBL0311F136 2M 9/28/2011 63 0.17 0.075724 2.4000 10:48:07 AM 2.4000 2.8692 2.6561 2.5258

TBILL 10.05.11 PIBL1210J206 2M 10/5/2011 70 0.19 1.617000 2.5000 12:10:36 PM 2.5000 2.7918 2.5701 2.5135

TBILL 10.12.11 PIBL0311G144 2M 10/12/2011 77 0.21    2.7144 2.4841 2.5012

TBILL 10.19.11 PIBL1210J215 3M 10/19/2011 84 0.23 650.680000 2.5000 3:09:19 PM 2.5001 2.6370 2.3981 2.4889

TBILL 10.26.11* PIBL0311G153 3M 10/26/2011 91 0.25 92.443000 2.3000 3:16:46 PM 2.3081 2.5596 2.3122 2.4766

TBILL 11.02.11 PIBL1210K222 3M 11/2/2011 98 0.27 0.939000 2.7500 2:10:36 PM 2.7500 2.5923 2.3425 2.4958

TBILL 11.16.11 PIBL1210K231 4M 11/16/2011 112 0.31    2.6576 2.4031 2.5341

TBILL 11.29.11 PIBL1210L249 4M 11/29/2011 125 0.34 0.225000 2.7750 2:11:19 PM 2.7750 2.7183 2.4594 2.5698

TBILL 01.11.12 PIBL1211A016 5M 1/11/2012 168 0.46 16.057000 2.6001 3:10:49 PM 2.6001 2.9189 2.6457 2.6876

TBILL 01.25.12* PIBL0611G030 6M 1/25/2012 182 0.50 942.831576 2.6256 2:31:01 PM 2.7260 2.9842 2.7063 2.7260

TBILL 02.08.12 PIBL1211B033 7M 2/8/2012 196 0.54    3.0062 2.7412 2.7456

TBILL 02.22.12 PIBL1211B042 7M 2/22/2012 210 0.58    3.0281 2.7761 2.7653

TBILL 03.07.12 PIBL1211C050 8M 3/7/2012 224 0.61    3.0501 2.8110 2.7850

TBILL 03.21.12 PIBL1211C069 8M 3/21/2012 238 0.65 4.090000 2.9250 2:37:42 PM 2.7806 3.0721 2.8459 2.8047

TBILL 04.04.12 PIBL1211D077 9M 4/4/2012 252 0.69    3.0940 2.8808 2.8243

TBILL 04.18.12 PIBL1211D086 9M 4/18/2012 266 0.73    3.1160 2.9157 2.8440

TBILL 05.02.12 PIBL1211E094 9M 5/2/2012 280 0.77 0.183906 2.0000 11:30:51 AM 2.3027 3.1379 2.9506 2.8637

TBILL 06.13.12 PIBL1211F128 11M 6/13/2012 322 0.88    3.2038 3.0552 2.9227

TBILL 06.27.12 PIBL1211F137 11M 6/27/2012 336 0.92    3.2257 3.0901 2.9424

TBILL 07.11.12* PIBL1211G145 1Y 7/11/2012 350 0.96 58.453255 2.9651 3:11:50 PM 2.9620 3.2477 3.1250 2.9620
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