
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 2 0.01    3.9809 3.9767 3.9767

TBILL 03.02.11 PIBL0310L140 <1M 3/2/2011 9 0.02 26.071000 2.3000 10:19:29 AM 2.3000 3.8472 3.8140 3.8140

TBILL 03.09.11 PIBL1210C052 <1M 3/9/2011 16 0.04    3.7136 3.6512 3.6512

TBILL 03.23.11 PIBL1210C061 1M 3/23/2011 30 0.08 0.404592 4.0000 11:09:22 AM 4.0000 3.4462 3.3256 3.3256

TBILL 04.06.11* PIBL1210D079 1M 4/6/2011 44 0.12    3.1788 3.0000 3.0000

TBILL 04.13.11 PIBL0311A015 2M 4/13/2011 51 0.14    3.1774 3.0000 3.0000

TBILL 04.20.11 PIBL1210D088 2M 4/20/2011 58 0.16    3.1760 3.0000 3.0000

TBILL 05.04.11 PIBL1210E096 2M 5/4/2011 72 0.20 22.504784 1.9500 3:39:57 PM 1.9617 3.1731 3.0000 3.0000

TBILL 05.18.11 PIBL1210E103 3M 5/18/2011 86 0.24 37.000000 2.0000 3:40:10 PM 2.0000 3.1702 3.0000 3.0000

TBILL 06.01.11* PIBL0610L090 3M 6/1/2011 100 0.27    3.1673 3.0000 3.0000

TBILL 06.15.11 PIBL1210F120 4M 6/15/2011 114 0.31 86.100000 2.2000 4:06:12 PM 2.1641 3.2019 3.0000 3.0000

TBILL 06.29.11 PIBL1210F139 4M 6/29/2011 128 0.35    3.2365 3.0000 3.0000

TBILL 07.13.11 PIBL1210G147 5M 7/13/2011 142 0.39 118.074000 2.1000 3:40:53 PM 2.0409 3.2712 3.0000 3.0000

TBILL 07.27.11 PIBL1210G156 5M 7/27/2011 156 0.43 77.000000 2.1000 3:39:20 PM 2.1000 3.3058 3.0000 3.0000

TBILL 08.10.11 PIBL1210H164 5M 8/10/2011 170 0.47 53.000000 2.2000 2:56:10 PM 2.2000 3.3404 3.0000 3.0000

TBILL 08.24.11* PIBL1210H173 6M 8/24/2011 184 0.50 2.724200 2.6000 2:32:06 PM 2.5073 3.3750 3.0000 3.0000

TBILL 09.07.11 PIBL1210I181 7M 9/7/2011 198 0.54    3.4111 3.0500 3.0500

TBILL 09.21.11 PIBL1210I190 7M 9/21/2011 212 0.58 400.000000 2.2500 4:07:28 PM 2.3812 3.4471 3.1000 3.1000

TBILL 10.05.11 PIBL1210J206 8M 10/5/2011 226 0.62 90.362000 3.1000 2:50:11 PM 2.6324 3.4832 3.1500 3.1500

TBILL 10.19.11 PIBL1210J215 8M 10/19/2011 240 0.66    3.5192 3.2000 3.2000

TBILL 11.02.11 PIBL1210K222 9M 11/2/2011 254 0.70 2.029900 2.7500 10:26:00 AM 2.7500 3.5553 3.2500 3.2500

TBILL 11.16.11 PIBL1210K231 9M 11/16/2011 268 0.73    3.5913 3.3000 3.3000

TBILL 11.29.11 PIBL1210L249 9M 11/29/2011 281 0.77 2.275000 2.9000 2:25:13 PM 3.0536 3.6248 3.3464 3.3464

TBILL 01.11.12 PIBL1211A016 11M 1/11/2012 324 0.89 0.417000 3.2000 3:51:53 PM 3.2000 3.7356 3.5000 3.5000

TBILL 02.08.12* PIBL1211B033 1Y 2/8/2012 352 0.96    3.8077 3.6000 3.6000
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