
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 6 0.02    3.6874 3.6591 3.6553

TBILL 04.06.11 PIBL1210D079 <1M 4/6/2011 20 0.05    2.8119 2.7045 2.6902

TBILL 04.13.11 PIBL0311A015 1M 4/13/2011 27 0.07    2.3742 2.2273 2.2076

TBILL 04.20.11* PIBL1210D088 1M 4/20/2011 34 0.09 0.300000 2.0000 2:18:46 PM 2.0000 1.9365 1.7500 1.7250

TBILL 05.04.11 PIBL1210E096 2M 5/4/2011 48 0.13    1.8639 1.6750 1.6438

TBILL 05.18.11 PIBL1210E103 2M 5/18/2011 62 0.17    1.7913 1.6000 1.5625

TBILL 05.25.11 PIBL0311B041 2M 5/25/2011 69 0.19    1.7550 1.5625 1.5219

TBILL 06.01.11 PIBL0610L090 2M 6/1/2011 76 0.21    1.7188 1.5250 1.4812

TBILL 06.08.11 PIBL0311C059 3M 6/8/2011 83 0.23    1.6825 1.4875 1.4406

TBILL 06.15.11* PIBL1210F120 3M 6/15/2011 90 0.25    1.6462 1.4500 1.4000

TBILL 06.29.11 PIBL1210F139 4M 6/29/2011 104 0.28 2.003462 1.0010 10:07:41 AM 1.0010 1.7121 1.5179 1.4714

TBILL 07.13.11 PIBL1210G147 4M 7/13/2011 118 0.32    1.7780 1.5857 1.5429

TBILL 07.27.11 PIBL1210G156 5M 7/27/2011 132 0.36    1.8440 1.6536 1.6143

TBILL 08.10.11 PIBL1210H164 5M 8/10/2011 146 0.40    1.9099 1.7214 1.6857

TBILL 08.24.11 PIBL1210H173 5M 8/24/2011 160 0.44    1.9758 1.7893 1.7571

TBILL 09.07.11 PIBL1210I181 6M 9/7/2011 174 0.48    2.0418 1.8571 1.8286

TBILL 09.21.11* PIBL1210I190 6M 9/21/2011 188 0.52    2.1077 1.9250 1.9000

TBILL 10.05.11 PIBL1210J206 7M 10/5/2011 202 0.55    2.1845 2.0000 1.9750

TBILL 10.19.11 PIBL1210J215 7M 10/19/2011 216 0.59    2.2612 2.0750 2.0500

TBILL 11.02.11 PIBL1210K222 8M 11/2/2011 230 0.63    2.3380 2.1500 2.1250

TBILL 11.16.11 PIBL1210K231 8M 11/16/2011 244 0.67    2.4147 2.2250 2.2000

TBILL 11.29.11 PIBL1210L249 9M 11/29/2011 257 0.70    2.4860 2.2946 2.2696

TBILL 01.11.12 PIBL1211A016 10M 1/11/2012 300 0.82    2.7218 2.5250 2.5000

TBILL 02.08.12 PIBL1211B033 11M 2/8/2012 328 0.90    2.8753 2.6750 2.6500

TBILL 02.22.12 PIBL1211B042 11M 2/22/2012 342 0.94    2.9521 2.7500 2.7250

TBILL 03.07.12* PIBL1211C050 1Y 3/7/2012 356 0.98 21.419142 2.6000 10:30:39 AM 2.6000 3.0288 2.8250 2.8000
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