
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 02.16.11 PIBL0310K132 <1M 2/16/2011 5 0.01    3.8675 3.8462 3.8462

TBILL 02.23.11 PIBL1210B044 <1M 2/23/2011 12 0.03 209.737016 2.4500 11:55:37 AM 2.5019 3.6355 3.5769 3.5769

TBILL 03.02.11 PIBL0310L140 <1M 3/2/2011 19 0.05    3.4036 3.3077 3.3077

TBILL 03.09.11 PIBL1210C052 1M 3/9/2011 26 0.07 2.003000 2.2500 12:39:40 PM 2.2500 3.1716 3.0385 3.0385

TBILL 03.23.11* PIBL1210C061 1M 3/23/2011 40 0.11    2.7077 2.5000 2.5000

TBILL 04.06.11 PIBL1210D079 2M 4/6/2011 54 0.15 10.000000 2.3000 11:44:30 AM 2.3000 2.7082 2.5000 2.5000

TBILL 04.13.11 PIBL0311A015 2M 4/13/2011 61 0.17    2.7084 2.5000 2.5000

TBILL 04.20.11 PIBL1210D088 2M 4/20/2011 68 0.19 2.105814 2.1500 2:57:27 PM 2.2453 2.7087 2.5000 2.5000

TBILL 05.04.11 PIBL1210E096 3M 5/4/2011 82 0.22    2.7091 2.5000 2.5000

TBILL 05.18.11* PIBL1210E103 3M 5/18/2011 96 0.26    2.7096 2.5000 2.5000

TBILL 06.01.11 PIBL0610L090 4M 6/1/2011 110 0.30 9.548208 2.3250 2:44:26 PM 2.2764 2.7478 2.4835 2.4853

TBILL 06.15.11 PIBL1210F120 4M 6/15/2011 124 0.34 0.626000 2.2500 9:37:11 AM 2.2500 2.7859 2.4670 2.4705

TBILL 06.29.11 PIBL1210F139 5M 6/29/2011 138 0.38 1.057923 2.3000 11:43:30 AM 2.3000 2.8240 2.4505 2.4558

TBILL 07.13.11 PIBL1210G147 5M 7/13/2011 152 0.42 66.900000 2.4000 2:41:04 PM 2.3629 2.8622 2.4340 2.4410

TBILL 07.27.11 PIBL1210G156 5M 7/27/2011 166 0.45 148.167000 2.4500 9:50:24 AM 2.4833 2.9003 2.4175 2.4263

TBILL 08.10.11* PIBL1210H164 6M 8/10/2011 180 0.49 57.100000 2.5000 2:09:45 PM 2.4116 2.9385 2.4010 2.4116

TBILL 08.24.11 PIBL1210H173 7M 8/24/2011 194 0.53 20.220000 2.5000 9:28:58 AM 2.5000 3.0420 2.5336 2.5434

TBILL 09.07.11 PIBL1210I181 7M 9/7/2011 208 0.57 341.957340 4.3750 2:22:39 PM 2.8696 3.1456 2.6662 2.6752

TBILL 09.21.11 PIBL1210I190 8M 9/21/2011 222 0.61    3.2491 2.7988 2.8070

TBILL 10.05.11 PIBL1210J206 8M 10/5/2011 236 0.65    3.3527 2.9314 2.9388

TBILL 10.19.11 PIBL1210J215 9M 10/19/2011 250 0.68 0.807000 4.3750 2:24:08 PM 4.3750 3.4562 3.0641 3.0706

TBILL 11.02.11 PIBL1210K222 9M 11/2/2011 264 0.72 201.262100 3.0000 10:12:36 AM 3.3478 3.5598 3.1967 3.2024

TBILL 11.16.11 PIBL1210K231 9M 11/16/2011 278 0.76    3.6633 3.3293 3.3342

TBILL 11.29.11 PIBL1210L249 10M 11/29/2011 291 0.80    3.7595 3.4524 3.4566

TBILL 01.11.12 PIBL1211A016 11M 1/11/2012 334 0.92 17.678000 3.2500 10:54:47 AM 3.2363 4.0775 3.8598 3.8614

TBILL 02.08.12* PIBL1211B033 1Y 2/8/2012 362 0.99    4.2846 4.1250 4.1250
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