
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 12.22.10 PIBL0310I091 <1M 12/22/2010 6 0.02    3.5691 3.5530 3.5530

TBILL 12.29.10 PIBL0610F088 <1M 12/29/2010 13 0.04 42.125000 4.0000 11:35:30 AM 3.9041 2.9657 2.9273 2.9273

TBILL 01.05.11 PIBL0310J107 <1M 1/5/2011 20 0.05    2.3624 2.3015 2.3015

TBILL 01.12.11 PIBL1210A018 1M 1/12/2011 27 0.07    1.7591 1.6758 1.6758

TBILL 01.19.11* PIBL0310J116 1M 1/19/2011 34 0.09    1.1558 1.0500 1.0500

TBILL 01.26.11 PIBL1210A027 1M 1/26/2011 41 0.11 3.800000 1.5000 11:49:08 AM 1.4368 1.1568 1.0500 1.0500

TBILL 02.02.11 PIBL0310K123 2M 2/2/2011 48 0.13    1.1579 1.0500 1.0500

TBILL 02.09.11 PIBL1210B035 2M 2/9/2011 55 0.15 32.611300 0.5750 2:41:14 PM 2.1486 1.1590 1.0500 1.0500

TBILL 02.16.11 PIBL0310K132 2M 2/16/2011 62 0.17    1.1600 1.0500 1.0500

TBILL 02.23.11 PIBL1210B044 2M 2/23/2011 69 0.19 0.100000 3.5000 3:14:24 PM 3.5000 1.1611 1.0500 1.0500

TBILL 03.02.11 PIBL0310L140 2M 3/2/2011 76 0.21 13.875000 0.6500 10:53:29 AM 0.6500 1.1622 1.0500 1.0500

TBILL 03.09.11 PIBL1210C052 3M 3/9/2011 83 0.23 17.744000 0.9500 11:11:06 AM 0.9500 1.1632 1.0500 1.0500

TBILL 03.23.11* PIBL1210C061 3M 3/23/2011 97 0.27    1.1654 1.0500 1.0500

TBILL 04.06.11 PIBL1210D079 4M 4/6/2011 111 0.30 1.500000 4.0000 3:17:29 PM 4.0000 1.2447 1.1258 1.1258

TBILL 04.20.11 PIBL1210D088 4M 4/20/2011 125 0.34 42.150000 1.0000 3:22:20 PM 1.0000 1.3240 1.2017 1.2017

TBILL 05.04.11 PIBL1210E096 5M 5/4/2011 139 0.38    1.4033 1.2775 1.2775

TBILL 05.18.11 PIBL1210E103 5M 5/18/2011 153 0.42 0.526000 1.1500 9:20:37 AM 1.1500 1.4826 1.3533 1.3533

TBILL 06.01.11 PIBL0610L090 5M 6/1/2011 167 0.46 40.560000 1.5500 11:18:29 AM 1.5500 1.5619 1.4292 1.4292

TBILL 06.15.11* PIBL1210F120 6M 6/15/2011 181 0.50 9.151000 1.4000 3:39:53 PM 1.4000 1.6412 1.5050 1.5050

TBILL 06.29.11 PIBL1210F139 7M 6/29/2011 195 0.53    1.7014 1.5654 1.5654

TBILL 07.13.11 PIBL1210G147 7M 7/13/2011 209 0.57    1.7617 1.6257 1.6257

TBILL 07.27.11 PIBL1210G156 8M 7/27/2011 223 0.61    1.8220 1.6861 1.6861

TBILL 08.10.11 PIBL1210H164 8M 8/10/2011 237 0.65 2.138100 2.0000 11:42:44 AM 2.0000 1.8823 1.7464 1.7464

TBILL 08.24.11 PIBL1210H173 9M 8/24/2011 251 0.69 0.724000 3.1250 2:26:11 PM 2.8305 1.9426 1.8068 1.8068

TBILL 09.07.11 PIBL1210I181 9M 9/7/2011 265 0.73    2.0029 1.8672 1.8672

TBILL 09.21.11 PIBL1210I190 9M 9/21/2011 279 0.76    2.0632 1.9275 1.9275

TBILL 10.05.11 PIBL1210J206 10M 10/5/2011 293 0.80    2.1235 1.9879 1.9879

TBILL 10.19.11 PIBL1210J215 10M 10/19/2011 307 0.84    2.1838 2.0482 2.0482

TBILL 11.02.11 PIBL1210K222 11M 11/2/2011 321 0.88 1.094000 2.0500 3:16:58 PM 2.0500 2.2441 2.1086 2.1086

TBILL 11.16.11 PIBL1210K231 11M 11/16/2011 335 0.92    2.3044 2.1690 2.1690

TBILL 11.29.11* PIBL1210L249 1Y 11/29/2011 348 0.95 1.757000 2.2500 3:46:10 PM 2.2500 2.3604 2.2250 2.2250
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