
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 01.19.11 PIBL0310J116 <1M 1/19/2011 6 0.02    3.5664 3.5455 3.5455

TBILL 01.26.11 PIBL1210A027 <1M 1/26/2011 13 0.04 0.511000 2.0000 12:18:19 PM 2.0000 2.9594 2.9091 2.9091

TBILL 02.02.11 PIBL0310K123 <1M 2/2/2011 20 0.05    2.3524 2.2727 2.2727

TBILL 02.09.11 PIBL1210B035 1M 2/9/2011 27 0.07 4.359485 0.7500 3:49:47 PM 0.9220 1.7455 1.6364 1.6364

TBILL 02.16.11* PIBL0310K132 1M 2/16/2011 34 0.09    1.1385 1.0000 1.0000

TBILL 02.23.11 PIBL1210B044 1M 2/23/2011 41 0.11 5.878760 1.2500 12:18:43 PM 0.5362 1.1353 1.0000 1.0000

TBILL 03.02.11 PIBL0310L140 2M 3/2/2011 48 0.13    1.1322 1.0000 1.0000

TBILL 03.09.11 PIBL1210C052 2M 3/9/2011 55 0.15 17.243000 1.1500 3:07:35 PM 1.6335 1.1291 1.0000 1.0000

TBILL 03.23.11 PIBL1210C061 2M 3/23/2011 69 0.19    1.1228 1.0000 1.0000

TBILL 04.06.11 PIBL1210D079 3M 4/6/2011 83 0.23 3.500000 0.7500 3:36:02 PM 1.1142 1.1166 1.0000 1.0000

TBILL 04.13.11* PIBL0311A015 3M 4/13/2011 90 0.25 35.699000 0.6000 2:36:34 PM 0.6000 1.1135 1.0000 1.0000

TBILL 04.20.11 PIBL1210D088 3M 4/20/2011 97 0.27    1.1607 1.0251 1.0244

TBILL 05.04.11 PIBL1210E096 4M 5/4/2011 111 0.30    1.2550 1.0752 1.0732

TBILL 05.18.11 PIBL1210E103 4M 5/18/2011 125 0.34 0.100000 1.2500 10:40:13 AM 1.2500 1.3494 1.1254 1.1221

TBILL 06.01.11 PIBL0610L090 5M 6/1/2011 139 0.38    1.4438 1.1755 1.1709

TBILL 06.15.11 PIBL1210F120 5M 6/15/2011 153 0.42    1.5382 1.2257 1.2197

TBILL 06.29.11 PIBL1210F139 5M 6/29/2011 167 0.46 13.760000 1.7250 3:08:31 PM 1.6107 1.6325 1.2758 1.2685

TBILL 07.13.11* PIBL1210G147 6M 7/13/2011 181 0.50 815.794250 1.2560 3:45:58 PM 1.3174 1.7269 1.3260 1.3174

TBILL 07.27.11 PIBL1210G156 7M 7/27/2011 195 0.53    1.8053 1.4009 1.3931

TBILL 08.10.11 PIBL1210H164 7M 8/10/2011 209 0.57 562.444000 1.8500 3:09:15 PM 2.1986 1.8836 1.4759 1.4688

TBILL 08.24.11 PIBL1210H173 8M 8/24/2011 223 0.61    1.9620 1.5509 1.5445

TBILL 09.07.11 PIBL1210I181 8M 9/7/2011 237 0.65 271.574200 1.5000 3:20:50 PM 2.2375 2.0403 1.6259 1.6202

TBILL 09.21.11 PIBL1210I190 9M 9/21/2011 251 0.69 18.000000 1.8750 11:39:45 AM 1.8750 2.1186 1.7009 1.6959

TBILL 10.05.11 PIBL1210J206 9M 10/5/2011 265 0.73 11.900000 2.0000 3:10:27 PM 2.0000 2.1970 1.7759 1.7716

TBILL 10.19.11 PIBL1210J215 9M 10/19/2011 279 0.76 9.587364 3.0000 3:11:40 PM 2.0974 2.2753 1.8508 1.8473

TBILL 11.02.11 PIBL1210K222 10M 11/2/2011 293 0.80 110.711790 1.7500 3:37:10 PM 2.5508 2.3537 1.9258 1.9230

TBILL 11.16.11 PIBL1210K231 10M 11/16/2011 307 0.84    2.4320 2.0008 1.9987

TBILL 11.29.11 PIBL1210L249 11M 11/29/2011 320 0.88 5.000000 2.1000 11:57:35 AM 2.1000 2.5048 2.0704 2.0690

TBILL 01.11.12* PIBL1211A016 1Y 1/11/2012 363 0.99 288.571277 2.3260 3:13:18 PM 2.3015 2.7454 2.3007 2.3015
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