
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 05.25.11 PIBL0311B041 <1M 5/25/2011 2 0.01    4.4406 4.4368 4.4368

TBILL 06.01.11 PIBL0610L090 <1M 6/1/2011 9 0.02    4.0248 3.9944 3.9944

TBILL 06.08.11 PIBL0311C059 <1M 6/8/2011 16 0.04    3.6090 3.5521 3.5521

TBILL 06.15.11 PIBL1210F120 <1M 6/15/2011 23 0.06 5.205000 0.5000 11:10:11 AM 0.5000 3.1932 3.1097 3.1097

TBILL 06.22.11 PIBL0311C068 1M 6/22/2011 30 0.08    2.7774 2.6674 2.6674

TBILL 06.29.11* PIBL1210F139 1M 6/29/2011 37 0.10 28.074000 1.1500 10:25:09 AM 1.1500 2.3615 2.2250 2.2250

TBILL 07.06.11 PIBL0311D076 1M 7/6/2011 44 0.12    2.3543 2.1883 2.1874

TBILL 07.13.11 PIBL1210G147 2M 7/13/2011 51 0.14    2.3471 2.1516 2.1498

TBILL 07.20.11 PIBL0311D085 2M 7/20/2011 58 0.16    2.3399 2.1150 2.1122

TBILL 07.27.11 PIBL1210G156 2M 7/27/2011 65 0.18 0.038000 1.7500 2:35:13 PM 1.7500 2.3327 2.0783 2.0747

TBILL 08.03.11 PIBL0311E093 2M 8/3/2011 72 0.20    2.3255 2.0416 2.0371

TBILL 08.10.11 PIBL1210H164 2M 8/10/2011 79 0.22 3.833189 2.6000 10:18:09 AM 2.6000 2.3183 2.0049 1.9995

TBILL 08.17.11 PIBL0311E100 3M 8/17/2011 86 0.24 2192.258000 1.9000 3:44:16 PM 1.9245 2.3111 1.9682 1.9619

TBILL 08.24.11* PIBL1210H173 3M 8/24/2011 93 0.25 2.447000 1.8000 2:05:28 PM 1.8000 2.3038 1.9315 1.9243

TBILL 09.07.11 PIBL1210I181 4M 9/7/2011 107 0.29    2.3436 2.0013 1.9908

TBILL 09.21.11 PIBL1210I190 4M 9/21/2011 121 0.33    2.3833 2.0711 2.0573

TBILL 10.05.11 PIBL1210J206 5M 10/5/2011 135 0.37    2.4231 2.1409 2.1238

TBILL 10.19.11 PIBL1210J215 5M 10/19/2011 149 0.41 3.255983 2.1000 10:48:52 AM 2.0855 2.4628 2.2107 2.1903

TBILL 11.02.11 PIBL1210K222 5M 11/2/2011 163 0.45    2.5026 2.2804 2.2568

TBILL 11.16.11 PIBL1210K231 6M 11/16/2011 177 0.48    2.5423 2.3502 2.3233

TBILL 11.29.11* PIBL1210L249 6M 11/29/2011 190 0.52    2.5792 2.4150 2.3850

TBILL 01.11.12 PIBL1211A016 8M 1/11/2012 233 0.64    2.6778 2.5149 2.4724

TBILL 02.08.12 PIBL1211B033 9M 2/8/2012 261 0.72    2.7420 2.5799 2.5293

TBILL 02.22.12 PIBL1211B042 9M 2/22/2012 275 0.75    2.7741 2.6124 2.5577

TBILL 03.07.12 PIBL1211C050 10M 3/7/2012 289 0.79    2.8062 2.6449 2.5862

TBILL 03.21.12 PIBL1211C069 10M 3/21/2012 303 0.83    2.8383 2.6775 2.6146

TBILL 04.04.12 PIBL1211D077 11M 4/4/2012 317 0.87    2.8704 2.7100 2.6431

TBILL 04.18.12 PIBL1211D086 11M 4/18/2012 331 0.91 0.515000 2.0000 2:26:52 PM 2.0000 2.9025 2.7425 2.6715

TBILL 05.02.12* PIBL1211E094 1Y 5/2/2012 345 0.95 3.659000 2.2555 11:41:39 AM 2.6330 2.9346 2.7750 2.7000
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