
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 09.07.11 PIBL1210I181 <1M 9/7/2011 1     4.5000 4.5000 4.5000

TBILL 09.14.11 PIBL0311F127 <1M 9/14/2011 8 0.02    3.8578 3.8370 3.8000

TBILL 09.21.11 PIBL1210I190 <1M 9/21/2011 15 0.04    3.2157 3.1740 3.1000

TBILL 09.28.11 PIBL0311F136 <1M 9/28/2011 22 0.06    2.5735 2.5110 2.4000

TBILL 10.05.11 PIBL1210J206 1M 10/5/2011 29 0.08    1.9314 1.8480 1.7000

TBILL 10.12.11* PIBL0311G144 1M 10/12/2011 36 0.10    1.2892 1.1850 1.0000

TBILL 10.19.11 PIBL1210J215 1M 10/19/2011 43 0.12    1.2420 1.1361 0.9453

TBILL 10.26.11 PIBL0311G153 2M 10/26/2011 50 0.14    1.1948 1.0873 0.8906

TBILL 11.02.11 PIBL1210K222 2M 11/2/2011 57 0.16    1.1475 1.0384 0.8359

TBILL 11.09.11 PIBL0311H161 2M 11/9/2011 64 0.18 8.000000 0.7500 10:02:03 AM 0.7500 1.1003 0.9896 0.7813

TBILL 11.16.11 PIBL1210K231 2M 11/16/2011 71 0.19    1.0531 0.9407 0.7266

TBILL 11.23.11 PIBL0311H170 2M 11/23/2011 78 0.21    1.0059 0.8919 0.6719

TBILL 11.29.11* PIBL1210L249 3M 11/29/2011 84 0.23    0.9654 0.8500 0.6250

TBILL 01.11.12 PIBL1211A016 4M 1/11/2012 127 0.35    1.0071 0.8934 0.6420

TBILL 01.25.12 PIBL0611G030 5M 1/25/2012 141 0.39    1.0207 0.9076 0.6475

TBILL 02.08.12 PIBL1211B033 5M 2/8/2012 155 0.42    1.0343 0.9217 0.6530

TBILL 02.22.12 PIBL1211B042 5M 2/22/2012 169 0.46    1.0479 0.9359 0.6585

TBILL 03.07.12* PIBL1211C050 6M 3/7/2012 183 0.50 450.998000 0.6000 3:25:01 PM 0.6641 1.0615 0.9500 0.6641

TBILL 03.21.12 PIBL1211C069 7M 3/21/2012 197 0.54 1.523000 1.0000 3:29:02 PM 1.0000 1.0948 0.9833 0.7025

TBILL 04.04.12 PIBL1211D077 7M 4/4/2012 211 0.58    1.1280 1.0167 0.7409

TBILL 04.18.12 PIBL1211D086 8M 4/18/2012 225 0.62    1.1612 1.0500 0.7793

TBILL 05.02.12 PIBL1211E094 8M 5/2/2012 239 0.65 1.036000 1.2000 3:14:33 PM 1.2000 1.1945 1.0833 0.8177

TBILL 06.13.12 PIBL1211F128 9M 6/13/2012 281 0.77    1.2942 1.1833 0.9329

TBILL 06.27.12 PIBL1211F137 10M 6/27/2012 295 0.81    1.3274 1.2167 0.9714

TBILL 07.11.12 PIBL1211G145 10M 7/11/2012 309 0.85    1.3607 1.2500 1.0098

TBILL 08.08.12 PIBL1211H162 11M 8/8/2012 337 0.92    1.4271 1.3167 1.0866

TBILL 08.22.12* PIBL1211H171 1Y 8/22/2012 351 0.96 5.000000 1.1750 11:28:34 AM 1.1750 1.4604 1.3500 1.1250
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