
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 1     4.5000 4.5000 4.5000

TBILL 06.01.11 PIBL0610L090 <1M 6/1/2011 8 0.02 484.200000 2.3000 12:09:50 PM 2.2328 4.0695 3.9850 4.0203

TBILL 06.08.11 PIBL0311C059 <1M 6/8/2011 15 0.04    3.6391 3.4700 3.5406

TBILL 06.15.11 PIBL1210F120 <1M 6/15/2011 22 0.06 15.305000 0.8000 2:50:58 PM 0.8000 3.2086 2.9550 3.0608

TBILL 06.22.11 PIBL0311C068 1M 6/22/2011 29 0.08    2.7782 2.4400 2.5811

TBILL 06.29.11* PIBL1210F139 1M 6/29/2011 36 0.10    2.3477 1.9250 2.1014

TBILL 07.06.11 PIBL0311D076 1M 7/6/2011 43 0.12 868.490000 1.9000 3:09:28 PM 2.1014 2.3197 1.9312 2.0843

TBILL 07.13.11 PIBL1210G147 2M 7/13/2011 50 0.14    2.2917 1.9375 2.0673

TBILL 07.20.11 PIBL0311D085 2M 7/20/2011 57 0.16 1450.000000 1.9500 2:26:05 PM 2.3585 2.2637 1.9437 2.0502

TBILL 07.27.11 PIBL1210G156 2M 7/27/2011 64 0.18 0.517302 2.2500 3:28:00 PM 2.2500 2.2358 1.9500 2.0332

TBILL 08.03.11 PIBL0311E093 2M 8/3/2011 71 0.19    2.2078 1.9562 2.0161

TBILL 08.10.11 PIBL1210H164 2M 8/10/2011 78 0.21 2.512000 2.3750 10:20:31 AM 2.3750 2.1798 1.9625 1.9991

TBILL 08.17.11 PIBL0311E100 3M 8/17/2011 85 0.23    2.1518 1.9687 1.9820

TBILL 08.24.11* PIBL1210H173 3M 8/24/2011 92 0.25 0.257000 1.7500 12:15:00 PM 1.7500 2.1238 1.9750 1.9650

TBILL 09.07.11 PIBL1210I181 4M 9/7/2011 106 0.29    2.1801 2.0327 2.0227

TBILL 09.21.11 PIBL1210I190 4M 9/21/2011 120 0.33    2.2363 2.0905 2.0805

TBILL 10.05.11 PIBL1210J206 5M 10/5/2011 134 0.37    2.2925 2.1482 2.1382

TBILL 10.19.11 PIBL1210J215 5M 10/19/2011 148 0.41 4.621600 2.1000 2:58:23 PM 2.1459 2.3488 2.2059 2.1959

TBILL 11.02.11 PIBL1210K222 5M 11/2/2011 162 0.44 0.530000 2.0750 10:38:50 AM 2.0750 2.4050 2.2637 2.2537

TBILL 11.16.11 PIBL1210K231 6M 11/16/2011 176 0.48    2.4612 2.3214 2.3114

TBILL 11.29.11* PIBL1210L249 6M 11/29/2011 189 0.52    2.5135 2.3750 2.3650

TBILL 01.11.12 PIBL1211A016 8M 1/11/2012 232 0.64    2.6100 2.4652 2.4565

TBILL 02.08.12 PIBL1211B033 9M 2/8/2012 260 0.71    2.6729 2.5239 2.5162

TBILL 02.22.12 PIBL1211B042 9M 2/22/2012 274 0.75    2.7043 2.5532 2.5460

TBILL 03.07.12 PIBL1211C050 10M 3/7/2012 288 0.79    2.7358 2.5826 2.5758

TBILL 03.21.12 PIBL1211C069 10M 3/21/2012 302 0.83    2.7672 2.6119 2.6056

TBILL 04.04.12 PIBL1211D077 11M 4/4/2012 316 0.87    2.7987 2.6413 2.6354

TBILL 04.18.12 PIBL1211D086 11M 4/18/2012 330 0.90    2.8301 2.6706 2.6652

TBILL 05.02.12* PIBL1211E094 1Y 5/2/2012 344 0.94 3.177692 2.5005 3:40:32 PM 2.4153 2.8615 2.7000 2.6950
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