
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 10.05.11 PIBL1210J206 <1M 10/5/2011 5 0.01    4.4502 4.4219 4.3438

TBILL 10.12.11 PIBL0311G144 <1M 10/12/2011 12 0.03    4.3632 4.2852 4.0703

TBILL 10.19.11 PIBL1210J215 <1M 10/19/2011 19 0.05    4.2761 4.1484 3.7969

TBILL 10.26.11 PIBL0311G153 1M 10/26/2011 26 0.07    4.1890 4.0117 3.5234

TBILL 11.02.11* PIBL1210K222 1M 11/2/2011 33 0.09 154.168000 3.2500 4:14:55 PM 3.2500 4.1019 3.8750 3.2500

TBILL 11.09.11 PIBL0311H161 1M 11/9/2011 40 0.11    3.9415 3.7193 3.1707

TBILL 11.16.11 PIBL1210K231 2M 11/16/2011 47 0.13    3.7812 3.5636 3.0914

TBILL 11.23.11 PIBL0311H170 2M 11/23/2011 54 0.15 100.000000 2.0000 12:49:21 PM 2.0000 3.6208 3.4079 3.0121

TBILL 11.29.11 PIBL1210L249 2M 11/29/2011 60 0.16    3.4833 3.2744 2.9442

TBILL 12.07.11 PIBL0311I188 2M 12/7/2011 68 0.19 929.896000 2.5000 3:33:31 PM 2.5000 3.3000 3.0964 2.8535

TBILL 12.21.11* PIBL0311I197 3M 12/21/2011 82 0.22 150.000000 2.5000 4:14:09 PM 2.6950 2.9792 2.7850 2.6950

TBILL 01.11.12 PIBL1211A016 4M 1/11/2012 103 0.28    2.8284 2.6280 2.5560

TBILL 01.25.12 PIBL0611G030 4M 1/25/2012 117 0.32 2.011783 2.2500 9:24:29 AM 2.2500 2.7278 2.5233 2.4633

TBILL 02.08.12 PIBL1211B033 5M 2/8/2012 131 0.36 115.000000 1.8000 12:50:40 PM 1.8000 2.6273 2.4187 2.3706

TBILL 02.22.12 PIBL1211B042 5M 2/22/2012 145 0.40    2.5267 2.3140 2.2780

TBILL 03.07.12 PIBL1211C050 5M 3/7/2012 159 0.44    2.4261 2.2093 2.1853

TBILL 03.21.12 PIBL1211C069 6M 3/21/2012 173 0.47    2.3256 2.1047 2.0927

TBILL 04.04.12* PIBL1211D077 6M 4/4/2012 187 0.51    2.2250 2.0000 2.0000

TBILL 04.18.12 PIBL1211D086 7M 4/18/2012 201 0.55 1.010000 1.7500 10:49:43 AM 1.7500 2.1837 1.9583 1.9583

TBILL 05.02.12 PIBL1211E094 7M 5/2/2012 215 0.59    2.1423 1.9167 1.9167

TBILL 06.13.12 PIBL1211F128 9M 6/13/2012 257 0.70    2.0183 1.7917 1.7917

TBILL 06.27.12 PIBL1211F137 9M 6/27/2012 271 0.74    1.9769 1.7500 1.7500

TBILL 07.11.12 PIBL1211G145 10M 7/11/2012 285 0.78    1.9356 1.7083 1.7083

TBILL 08.08.12 PIBL1211H162 11M 8/8/2012 313 0.86    1.8529 1.6250 1.6250

TBILL 08.22.12 PIBL1211H171 11M 8/22/2012 327 0.90    1.8115 1.5833 1.5833

TBILL 09.05.12 PIBL1211I189 11M 9/5/2012 341 0.93    1.7702 1.5417 1.5417

TBILL 09.19.12* PIBL1211I198 1Y 9/19/2012 355 0.97    1.7288 1.5000 1.5000
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