
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 02.23.11 PIBL1210B044 <1M 2/23/2011 6 0.02 2.500000 2.5000 9:59:28 AM 2.5000 3.9076 3.8864 3.8523

TBILL 03.02.11 PIBL0310L140 <1M 3/2/2011 13 0.04 18.659000 2.3000 3:38:02 PM 2.3245 3.7783 3.7273 3.6455

TBILL 03.09.11 PIBL1210C052 <1M 3/9/2011 20 0.05    3.6490 3.5682 3.4386

TBILL 03.23.11* PIBL1210C061 1M 3/23/2011 34 0.09    3.3904 3.2500 3.0250

TBILL 04.06.11 PIBL1210D079 2M 4/6/2011 48 0.13 7.718000 2.3000 3:02:20 PM 2.3000 3.3639 3.2125 3.0438

TBILL 04.13.11 PIBL0311A015 2M 4/13/2011 55 0.15    3.3507 3.1937 3.0531

TBILL 04.20.11 PIBL1210D088 2M 4/20/2011 62 0.17    3.3375 3.1750 3.0625

TBILL 05.04.11 PIBL1210E096 2M 5/4/2011 76 0.21    3.3111 3.1375 3.0812

TBILL 05.18.11* PIBL1210E103 3M 5/18/2011 90 0.25    3.2846 3.1000 3.1000

TBILL 06.01.11 PIBL0610L090 4M 6/1/2011 104 0.28 7.608000 2.3750 11:07:01 AM 2.0049 3.3112 3.0833 3.0833

TBILL 06.15.11 PIBL1210F120 4M 6/15/2011 118 0.32    3.3378 3.0667 3.0667

TBILL 06.29.11 PIBL1210F139 5M 6/29/2011 132 0.36    3.3644 3.0500 3.0500

TBILL 07.13.11 PIBL1210G147 5M 7/13/2011 146 0.40 7.456786 2.4500 11:52:53 AM 2.4626 3.3910 3.0333 3.0333

TBILL 07.27.11 PIBL1210G156 5M 7/27/2011 160 0.44    3.4176 3.0167 3.0167

TBILL 08.10.11* PIBL1210H164 6M 8/10/2011 174 0.48    3.4442 3.0000 3.0000

TBILL 08.24.11 PIBL1210H173 6M 8/24/2011 188 0.52 13.038700 2.5000 2:31:57 PM 3.4251 3.4905 3.0673 3.0673

TBILL 09.07.11 PIBL1210I181 7M 9/7/2011 202 0.55    3.5368 3.1346 3.1346

TBILL 09.21.11 PIBL1210I190 7M 9/21/2011 216 0.59    3.5831 3.2019 3.2019

TBILL 10.05.11 PIBL1210J206 8M 10/5/2011 230 0.63 51.139000 2.8000 2:39:07 PM 2.7641 3.6294 3.2692 3.2692

TBILL 10.19.11 PIBL1210J215 8M 10/19/2011 244 0.67 12.666000 2.7000 2:52:53 PM 2.7000 3.6757 3.3365 3.3365

TBILL 11.02.11 PIBL1210K222 9M 11/2/2011 258 0.71 31.768800 2.7500 2:37:53 PM 2.9728 3.7220 3.4038 3.4038

TBILL 11.16.11 PIBL1210K231 9M 11/16/2011 272 0.75    3.7683 3.4712 3.4712

TBILL 11.29.11 PIBL1210L249 10M 11/29/2011 285 0.78    3.8113 3.5337 3.5337

TBILL 01.11.12 PIBL1211A016 11M 1/11/2012 328 0.90 10.356289 3.2500 3:04:07 PM 3.2364 3.9536 3.7404 3.7404

TBILL 02.08.12* PIBL1211B033 1Y 2/8/2012 356 0.98    4.0462 3.8750 3.8750
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