
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 1     4.0000 4.0000 4.0000

TBILL 02.02.11 PIBL0310K123 <1M 2/2/2011 8 0.02 201.822000 2.0000 2:33:49 PM 2.0195 4.0315 4.0000 3.8900

TBILL 02.09.11 PIBL1210B035 <1M 2/9/2011 15 0.04    4.0631 4.0000 3.7800

TBILL 02.16.11 PIBL0310K132 <1M 2/16/2011 22 0.06 4.046000 5.0000 11:32:36 AM 5.0000 4.0946 4.0000 3.6700

TBILL 02.23.11 PIBL1210B044 1M 2/23/2011 29 0.08 10.000000 3.0000 10:32:21 AM 3.0000 4.1262 4.0000 3.5600

TBILL 03.02.11* PIBL0310L140 1M 3/2/2011 36 0.10    4.1577 4.0000 3.4500

TBILL 03.09.11 PIBL1210C052 1M 3/9/2011 43 0.12    4.1598 4.0000 3.4500

TBILL 03.23.11 PIBL1210C061 2M 3/23/2011 57 0.16 0.501000 5.0000 11:26:52 AM 5.0000 4.1641 4.0000 3.4500

TBILL 04.06.11 PIBL1210D079 2M 4/6/2011 71 0.19    4.1684 4.0000 3.4500

TBILL 04.13.11 PIBL0311A015 2M 4/13/2011 78 0.21    4.1705 4.0000 3.4500

TBILL 04.20.11 PIBL1210D088 3M 4/20/2011 85 0.23 4.541000 4.5000 11:03:46 AM 4.3133 4.1726 4.0000 3.4500

TBILL 05.04.11* PIBL1210E096 3M 5/4/2011 99 0.27    4.1769 4.0000 3.4500

TBILL 05.18.11 PIBL1210E103 4M 5/18/2011 113 0.31 0.420000 5.0000 11:38:24 AM 5.0000 4.1804 4.0000 3.4167

TBILL 06.01.11 PIBL0610L090 4M 6/1/2011 127 0.35 1.294000 1.3000 11:15:40 AM 1.3000 4.1840 4.0000 3.3833

TBILL 06.15.11 PIBL1210F120 5M 6/15/2011 141 0.39    4.1875 4.0000 3.3500

TBILL 06.29.11 PIBL1210F139 5M 6/29/2011 155 0.42 6.644000 4.1250 10:14:35 AM 4.1250 4.1910 4.0000 3.3167

TBILL 07.13.11 PIBL1210G147 5M 7/13/2011 169 0.46    4.1946 4.0000 3.2833

TBILL 07.27.11* PIBL1210G156 6M 7/27/2011 183 0.50 1.619400 2.0501 11:10:14 AM 2.0501 4.1981 4.0000 3.2500

TBILL 08.10.11 PIBL1210H164 7M 8/10/2011 197 0.54    4.2171 3.9346 3.2471

TBILL 08.24.11 PIBL1210H173 7M 8/24/2011 211 0.58 0.910000 4.3000 10:15:17 AM 4.3000 4.2362 3.8692 3.2442

TBILL 09.07.11 PIBL1210I181 8M 9/7/2011 225 0.62    4.2553 3.8037 3.2412

TBILL 09.21.11 PIBL1210I190 8M 9/21/2011 239 0.65    4.2744 3.7383 3.2383

TBILL 10.05.11 PIBL1210J206 9M 10/5/2011 253 0.69    4.2934 3.6729 3.2354

TBILL 10.19.11 PIBL1210J215 9M 10/19/2011 267 0.73    4.3125 3.6075 3.2325

TBILL 11.02.11 PIBL1210K222 9M 11/2/2011 281 0.77    4.3316 3.5421 3.2296

TBILL 11.16.11 PIBL1210K231 10M 11/16/2011 295 0.81    4.3506 3.4767 3.2267

TBILL 11.29.11 PIBL1210L249 10M 11/29/2011 308 0.84    4.3683 3.4159 3.2240

TBILL 01.11.12* PIBL1211A016 1Y 1/11/2012 351 0.96 60.000000 3.2150 10:06:53 AM 3.2150 4.4269 3.2150 3.2150
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