
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 5 0.01    3.8224 3.8000 3.8933

TBILL 02.02.11 PIBL0310K123 <1M 2/2/2011 12 0.03 200.000000 4.0000 3:28:45 PM 4.0000 3.5116 3.4500 3.7065

TBILL 02.09.11 PIBL1210B035 <1M 2/9/2011 19 0.05    3.2008 3.1000 3.5197

TBILL 02.16.11 PIBL0310K132 1M 2/16/2011 26 0.07    2.8900 2.7500 3.3329

TBILL 02.23.11* PIBL1210B044 1M 2/23/2011 33 0.09 500.200000 1.0000 2:08:36 PM 3.1291 2.5792 2.4000 3.1461

TBILL 03.02.11 PIBL0310L140 1M 3/2/2011 40 0.11 24.000000 3.5000 4:06:32 PM 3.5000 2.5954 2.3161 3.0336

TBILL 03.09.11 PIBL1210C052 2M 3/9/2011 47 0.13 120.000000 3.5000 4:06:38 PM 3.5000 2.6116 2.2323 2.9211

TBILL 03.23.11 PIBL1210C061 2M 3/23/2011 61 0.17 50.000000 3.5000 4:07:23 PM 3.5000 2.6441 2.0646 2.6960

TBILL 04.06.11 PIBL1210D079 2M 4/6/2011 75 0.21    2.6766 1.8969 2.4709

TBILL 04.13.11 PIBL0311A015 3M 4/13/2011 82 0.22    2.6929 1.8130 2.3584

TBILL 04.20.11* PIBL1210D088 3M 4/20/2011 89 0.24 2200.000000 3.4000 2:58:54 PM 2.2459 2.7091 1.7292 2.2459

TBILL 05.04.11 PIBL1210E096 4M 5/4/2011 103 0.28    2.7258 1.8416 2.3085

TBILL 05.18.11 PIBL1210E103 4M 5/18/2011 117 0.32    2.7424 1.9540 2.3711

TBILL 06.01.11 PIBL0610L090 5M 6/1/2011 131 0.36 1.509000 1.0000 11:51:44 AM 1.0000 2.7591 2.0665 2.4337

TBILL 06.15.11 PIBL1210F120 5M 6/15/2011 145 0.40    2.7758 2.1789 2.4963

TBILL 06.29.11 PIBL1210F139 5M 6/29/2011 159 0.44    2.7925 2.2914 2.5589

TBILL 07.13.11 PIBL1210G147 6M 7/13/2011 173 0.47 4.224000 3.0000 3:09:30 PM 3.0000 2.8092 2.4038 2.6215

TBILL 07.27.11* PIBL1210G156 6M 7/27/2011 187 0.51 150.709000 2.8500 11:24:45 AM 2.6752 2.8258 2.5162 2.6841

TBILL 08.10.11 PIBL1210H164 7M 8/10/2011 201 0.55 50.000000 1.6000 8:58:39 AM 1.6000 2.8460 2.5437 2.7200

TBILL 08.24.11 PIBL1210H173 7M 8/24/2011 215 0.59 2.066800 3.8000 11:48:33 AM 3.8000 2.8661 2.5712 2.7560

TBILL 09.07.11 PIBL1210I181 8M 9/7/2011 229 0.63    2.8862 2.5987 2.7919

TBILL 09.21.11 PIBL1210I190 8M 9/21/2011 243 0.67    2.9064 2.6261 2.8278

TBILL 10.05.11 PIBL1210J206 9M 10/5/2011 257 0.70 0.624000 4.0000 3:10:13 PM 4.0000 2.9265 2.6536 2.8637

TBILL 10.19.11 PIBL1210J215 9M 10/19/2011 271 0.74    2.9467 2.6811 2.8997

TBILL 11.02.11 PIBL1210K222 10M 11/2/2011 285 0.78 10.136163 2.4500 2:36:05 PM 2.1749 2.9668 2.7086 2.9356

TBILL 11.16.11 PIBL1210K231 10M 11/16/2011 299 0.82 0.102000 2.0000 9:27:21 AM 2.0000 2.9869 2.7360 2.9715

TBILL 11.29.11 PIBL1210L249 11M 11/29/2011 312 0.85    3.0056 2.7615 3.0049

TBILL 01.11.12* PIBL1211A016 1Y 1/11/2012 355 0.97 601.000000 3.4500 11:36:28 AM 3.1153 3.0675 2.8459 3.1153
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