
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 03.23.11 PIBL1210C061 <1M 3/23/2011 12 0.03 194.000000 1.0250 3:34:01 PM 1.0250 3.0550 3.0031 3.0443

TBILL 04.06.11 PIBL1210D079 1M 4/6/2011 26 0.07    1.8523 1.7344 1.8281

TBILL 04.13.11* PIBL0311A015 1M 4/13/2011 33 0.09    1.2510 1.1000 1.2199

TBILL 04.20.11 PIBL1210D088 1M 4/20/2011 40 0.11 665.000000 1.2500 3:44:10 PM 1.2199 1.2524 1.1031 1.2049

TBILL 05.04.11 PIBL1210E096 2M 5/4/2011 54 0.15    1.2553 1.1094 1.1750

TBILL 05.18.11 PIBL1210E103 2M 5/18/2011 68 0.19 460.000000 1.3500 4:01:11 PM 1.3500 1.2582 1.1156 1.1450

TBILL 05.25.11 PIBL0311B041 2M 5/25/2011 75 0.21    1.2596 1.1188 1.1300

TBILL 06.01.11 PIBL0610L090 3M 6/1/2011 82 0.22    1.2611 1.1219 1.1150

TBILL 06.08.11* PIBL0311C059 3M 6/8/2011 89 0.24 3.478087 0.9502 12:30:37 PM 0.9502 1.2625 1.1250 1.1000

TBILL 06.15.11 PIBL1210F120 3M 6/15/2011 96 0.26    1.3045 1.1681 1.1442

TBILL 06.29.11 PIBL1210F139 4M 6/29/2011 110 0.30 0.659000 3.5000 11:45:39 AM 1.3808 1.3884 1.2542 1.2327

TBILL 07.13.11 PIBL1210G147 4M 7/13/2011 124 0.34    1.4723 1.3404 1.3212

TBILL 07.27.11 PIBL1210G156 5M 7/27/2011 138 0.38    1.5562 1.4265 1.4096

TBILL 08.10.11 PIBL1210H164 5M 8/10/2011 152 0.42 7.425000 1.4000 11:46:40 AM 1.4000 1.6401 1.5127 1.4981

TBILL 08.24.11 PIBL1210H173 5M 8/24/2011 166 0.45    1.7240 1.5988 1.5865

TBILL 09.07.11* PIBL1210I181 6M 9/7/2011 180 0.49 0.813613 1.5000 4:04:04 PM 1.4570 1.8079 1.6850 1.6750

TBILL 09.21.11 PIBL1210I190 7M 9/21/2011 194 0.53    1.8960 1.7727 1.7577

TBILL 10.05.11 PIBL1210J206 7M 10/5/2011 208 0.57    1.9842 1.8604 1.8404

TBILL 10.19.11 PIBL1210J215 8M 10/19/2011 222 0.61    2.0723 1.9481 1.9231

TBILL 11.02.11 PIBL1210K222 8M 11/2/2011 236 0.65    2.1605 2.0358 2.0058

TBILL 11.16.11 PIBL1210K231 9M 11/16/2011 250 0.68    2.2486 2.1235 2.0885

TBILL 11.29.11 PIBL1210L249 9M 11/29/2011 263 0.72 0.351000 1.8750 2:47:31 PM 1.8750 2.3305 2.2049 2.1652

TBILL 01.11.12 PIBL1211A016 10M 1/11/2012 306 0.84 0.101000 2.3000 10:11:22 AM 2.3000 2.6012 2.4742 2.4192

TBILL 02.08.12 PIBL1211B033 11M 2/8/2012 334 0.92    2.7775 2.6496 2.5846

TBILL 02.22.12 PIBL1211B042 1Y 2/22/2012 348 0.95    2.8657 2.7373 2.6673

TBILL 03.07.12* PIBL1211C050 1Y 3/7/2012 362 0.99 33.665590 2.4505 3:21:02 PM 2.4881 2.9538 2.8250 2.7500
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