
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 01.26.11 PIBL1210A027 <1M 1/26/2011 7 0.02    3.5795 3.5588 3.7254

TBILL 02.02.11 PIBL0310K123 <1M 2/2/2011 14 0.04    3.0890 3.0441 3.4050

TBILL 02.09.11 PIBL1210B035 <1M 2/9/2011 21 0.06 630.200000 1.5750 12:12:20 PM 1.6944 2.5984 2.5294 3.0846

TBILL 02.16.11 PIBL0310K132 1M 2/16/2011 28 0.08    2.1079 2.0147 2.7643

TBILL 02.23.11* PIBL1210B044 1M 2/23/2011 35 0.10 6.320000 2.0000 3:13:54 PM 2.0000 1.6173 1.5000 2.4439

TBILL 03.02.11 PIBL0310L140 1M 3/2/2011 42 0.12 50.000000 2.5000 4:06:22 PM 2.5000 1.6183 1.5000 2.3384

TBILL 03.09.11 PIBL1210C052 2M 3/9/2011 49 0.13    1.6192 1.5000 2.2329

TBILL 03.23.11 PIBL1210C061 2M 3/23/2011 63 0.17    1.6212 1.5000 2.0219

TBILL 04.06.11 PIBL1210D079 2M 4/6/2011 77 0.21    1.6231 1.5000 1.8110

TBILL 04.13.11 PIBL0311A015 3M 4/13/2011 84 0.23    1.6240 1.5000 1.7055

TBILL 04.20.11* PIBL1210D088 3M 4/20/2011 91 0.25 1.031600 2.0000 10:09:33 AM 2.0000 1.6250 1.5000 1.6000

TBILL 05.04.11 PIBL1210E096 4M 5/4/2011 105 0.29    1.6750 1.5429 1.6286

TBILL 05.18.11 PIBL1210E103 4M 5/18/2011 119 0.33    1.7250 1.5857 1.6571

TBILL 06.01.11 PIBL0610L090 5M 6/1/2011 133 0.36    1.7750 1.6286 1.6857

TBILL 06.15.11 PIBL1210F120 5M 6/15/2011 147 0.40    1.8250 1.6714 1.7143

TBILL 06.29.11 PIBL1210F139 5M 6/29/2011 161 0.44 0.333300 2.0000 2:54:35 PM 2.0000 1.8750 1.7143 1.7429

TBILL 07.13.11 PIBL1210G147 6M 7/13/2011 175 0.48 25.000000 1.8000 10:09:52 AM 1.8000 1.9250 1.7571 1.7714

TBILL 07.27.11* PIBL1210G156 6M 7/27/2011 189 0.52 500.000000 1.8000 11:00:27 AM 1.8000 1.9750 1.8000 1.8000

TBILL 08.10.11 PIBL1210H164 7M 8/10/2011 203 0.56    2.0481 1.8792 1.8813

TBILL 08.24.11 PIBL1210H173 7M 8/24/2011 217 0.59    2.1212 1.9583 1.9625

TBILL 09.07.11 PIBL1210I181 8M 9/7/2011 231 0.63 365.000000 2.3000 11:46:28 AM 2.2931 2.1942 2.0375 2.0438

TBILL 09.21.11 PIBL1210I190 8M 9/21/2011 245 0.67 90.000000 2.8000 11:03:48 AM 2.8000 2.2673 2.1167 2.1250

TBILL 10.05.11 PIBL1210J206 9M 10/5/2011 259 0.71    2.3404 2.1958 2.2063

TBILL 10.19.11 PIBL1210J215 9M 10/19/2011 273 0.75    2.4135 2.2750 2.2875

TBILL 11.02.11 PIBL1210K222 10M 11/2/2011 287 0.79 0.809000 1.9500 11:21:39 AM 1.9500 2.4865 2.3542 2.3688

TBILL 11.16.11 PIBL1210K231 10M 11/16/2011 301 0.82    2.5596 2.4333 2.4500

TBILL 11.29.11 PIBL1210L249 11M 11/29/2011 314 0.86 2.030000 2.1250 11:37:24 AM 2.1250 2.6275 2.5068 2.5254

TBILL 01.11.12* PIBL1211A016 1Y 1/11/2012 357 0.98 2.882893 2.3501 3:12:57 PM 2.3044 2.8519 2.7500 2.7750
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