
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 06.22.11 PIBL0311C068 <1M 6/22/2011 7 0.02    4.3425 4.3147 4.3147

TBILL 06.29.11 PIBL1210F139 <1M 6/29/2011 14 0.04    4.1588 4.0985 4.0985

TBILL 07.06.11 PIBL0311D076 <1M 7/6/2011 21 0.06    3.9751 3.8824 3.8824

TBILL 07.13.11 PIBL1210G147 1M 7/13/2011 28 0.08    3.7914 3.6662 3.6662

TBILL 07.20.11* PIBL0311D085 1M 7/20/2011 35 0.10    3.6077 3.4500 3.4500

TBILL 07.27.11 PIBL1210G156 1M 7/27/2011 42 0.12 4.346000 2.2500 2:32:00 PM 2.2500 3.5579 3.4000 3.4000

TBILL 08.03.11 PIBL0311E093 2M 8/3/2011 49 0.13    3.5082 3.3500 3.3500

TBILL 08.10.11 PIBL1210H164 2M 8/10/2011 56 0.15    3.4584 3.3000 3.3000

TBILL 08.17.11 PIBL0311E100 2M 8/17/2011 63 0.17 32.460000 2.0000 2:58:55 PM 2.0000 3.4087 3.2500 3.2500

TBILL 08.24.11 PIBL1210H173 2M 8/24/2011 70 0.19 29.215000 2.2500 3:13:36 PM 2.2510 3.3589 3.2000 3.2000

TBILL 08.31.11 PIBL0311F118 2M 8/31/2011 77 0.21    3.3091 3.1500 3.1500

TBILL 09.07.11 PIBL1210I181 3M 9/7/2011 84 0.23 1.788000 2.2500 3:21:30 PM 2.2500 3.2594 3.1000 3.1000

TBILL 09.14.11* PIBL0311F127 3M 9/14/2011 91 0.25    3.2096 3.0500 3.0500

TBILL 09.21.11 PIBL1210I190 3M 9/21/2011 98 0.27 0.954000 2.3750 3:57:39 PM 2.3750 3.2256 3.0638 3.0638

TBILL 10.05.11 PIBL1210J206 4M 10/5/2011 112 0.31 4.267000 2.3750 10:09:42 AM 2.3750 3.2574 3.0914 3.0914

TBILL 10.19.11 PIBL1210J215 4M 10/19/2011 126 0.35 97.977000 3.0000 3:22:17 PM 2.9315 3.2893 3.1191 3.1191

TBILL 11.02.11 PIBL1210K222 5M 11/2/2011 140 0.38 36.867738 3.0250 3:23:10 PM 2.8950 3.3212 3.1467 3.1467

TBILL 11.16.11 PIBL1210K231 5M 11/16/2011 154 0.42    3.3531 3.1743 3.1743

TBILL 11.29.11* PIBL1210L249 6M 11/29/2011 167 0.46    3.3827 3.2000 3.2000

TBILL 01.11.12 PIBL1211A016 7M 1/11/2012 210 0.58 3.400000 2.5000 3:28:45 PM 2.5000 3.4188 3.2382 3.2382

TBILL 02.08.12 PIBL1211B033 8M 2/8/2012 238 0.65    3.4423 3.2631 3.2631

TBILL 02.22.12 PIBL1211B042 9M 2/22/2012 252 0.69    3.4541 3.2755 3.2755

TBILL 03.07.12 PIBL1211C050 9M 3/7/2012 266 0.73 0.386327 2.7500 10:06:22 AM 2.7500 3.4658 3.2879 3.2879

TBILL 03.21.12 PIBL1211C069 9M 3/21/2012 280 0.77 10.721000 2.7550 2:32:59 PM 2.7550 3.4776 3.3004 3.3004

TBILL 04.04.12 PIBL1211D077 10M 4/4/2012 294 0.81 0.220000 2.7750 2:31:05 PM 2.7750 3.4893 3.3128 3.3128

TBILL 04.18.12 PIBL1211D086 10M 4/18/2012 308 0.84 26.817088 2.7500 3:59:16 PM 2.5020 3.5011 3.3253 3.3253

TBILL 05.02.12 PIBL1211E094 11M 5/2/2012 322 0.88 108.595200 2.7600 4:08:27 PM 2.8393 3.5128 3.3377 3.3377

TBILL 06.13.12* PIBL1211F128 1Y 6/13/2012 364 1.00    3.5481 3.3750 3.3750
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