
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 2 0.01    4.4647 4.4618 4.4618

TBILL 08.10.11 PIBL1210H164 <1M 8/10/2011 9 0.02    4.2179 4.1944 4.1944

TBILL 08.17.11 PIBL0311E100 <1M 8/17/2011 16 0.04 0.700623 2.5000 11:07:17 AM 2.5000 3.9712 3.9271 3.9271

TBILL 08.24.11 PIBL1210H173 <1M 8/24/2011 23 0.06    3.7244 3.6597 3.6597

TBILL 08.31.11 PIBL0311F118 1M 8/31/2011 30 0.08    3.4776 3.3924 3.3924

TBILL 09.07.11* PIBL1210I181 1M 9/7/2011 37 0.10 0.020034 2.5000 11:07:22 AM 2.5000 3.2308 3.1250 3.1250

TBILL 09.14.11 PIBL0311F127 1M 9/14/2011 44 0.12    3.1466 3.0375 3.0375

TBILL 09.21.11 PIBL1210I190 2M 9/21/2011 51 0.14    3.0625 2.9500 2.9500

TBILL 09.28.11 PIBL0311F136 2M 9/28/2011 58 0.16    2.9784 2.8625 2.8625

TBILL 10.05.11 PIBL1210J206 2M 10/5/2011 65 0.18 425.000000 2.4750 9:07:24 AM 2.4750 2.8942 2.7750 2.7750

TBILL 10.12.11 PIBL0311G144 2M 10/12/2011 72 0.20    2.8101 2.6875 2.6875

TBILL 10.19.11 PIBL1210J215 2M 10/19/2011 79 0.22    2.7260 2.6000 2.6000

TBILL 10.26.11 PIBL0311G153 3M 10/26/2011 86 0.24 3.007000 2.2976 3:22:50 PM 2.2976 2.6418 2.5125 2.5125

TBILL 11.02.11* PIBL1210K222 3M 11/2/2011 93 0.25 0.100000 2.3250 12:01:01 PM 2.3250 2.5577 2.4250 2.4250

TBILL 11.16.11 PIBL1210K231 4M 11/16/2011 107 0.29    2.5865 2.4607 2.4582

TBILL 11.29.11 PIBL1210L249 4M 11/29/2011 120 0.33    2.6132 2.4939 2.4890

TBILL 01.11.12 PIBL1211A016 5M 1/11/2012 163 0.45    2.7016 2.6036 2.5908

TBILL 01.25.12 PIBL0611G030 6M 1/25/2012 177 0.48 214.042000 2.6501 3:58:21 PM 2.6572 2.7304 2.6393 2.6240

TBILL 02.08.12* PIBL1211B033 6M 2/8/2012 191 0.52    2.7592 2.6750 2.6572

TBILL 02.22.12 PIBL1211B042 7M 2/22/2012 205 0.56    2.8026 2.7136 2.6951

TBILL 03.07.12 PIBL1211C050 7M 3/7/2012 219 0.60    2.8460 2.7523 2.7331

TBILL 03.21.12 PIBL1211C069 8M 3/21/2012 233 0.64 5.974000 2.7000 2:24:01 PM 2.7000 2.8894 2.7909 2.7711

TBILL 04.04.12 PIBL1211D077 8M 4/4/2012 247 0.68 8.400000 2.4000 3:24:26 PM 2.4000 2.9328 2.8295 2.8091

TBILL 04.18.12 PIBL1211D086 9M 4/18/2012 261 0.72    2.9762 2.8682 2.8471

TBILL 05.02.12 PIBL1211E094 9M 5/2/2012 275 0.75    3.0196 2.9068 2.8851

TBILL 06.13.12 PIBL1211F128 11M 6/13/2012 317 0.87    3.1498 3.0227 2.9990

TBILL 06.27.12 PIBL1211F137 11M 6/27/2012 331 0.91    3.1931 3.0614 3.0370

TBILL 07.11.12* PIBL1211G145 1Y 7/11/2012 345 0.95 21.351000 2.9500 2:47:02 PM 2.9554 3.2365 3.1000 3.0750
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