
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 6 0.02    4.3715 4.3485 4.3485

TBILL 06.29.11 PIBL1210F139 <1M 6/29/2011 13 0.04 36.364000 2.0000 10:13:51 AM 2.0000 4.1916 4.1364 4.1364

TBILL 07.06.11 PIBL0311D076 <1M 7/6/2011 20 0.05 0.910000 2.5000 2:43:12 PM 2.5000 4.0117 3.9242 3.9242

TBILL 07.13.11 PIBL1210G147 1M 7/13/2011 27 0.07    3.8318 3.7121 3.7121

TBILL 07.20.11* PIBL0311D085 1M 7/20/2011 34 0.09    3.6519 3.5000 3.5000

TBILL 07.27.11 PIBL1210G156 1M 7/27/2011 41 0.11 12.677933 2.5000 3:36:53 PM 2.1254 3.5981 3.4437 3.4437

TBILL 08.03.11 PIBL0311E093 2M 8/3/2011 48 0.13 0.217000 1.9500 2:34:00 PM 1.9500 3.5442 3.3875 3.3875

TBILL 08.10.11 PIBL1210H164 2M 8/10/2011 55 0.15 0.320000 2.5000 2:44:39 PM 2.5000 3.4904 3.3312 3.3312

TBILL 08.17.11 PIBL0311E100 2M 8/17/2011 62 0.17    3.4365 3.2750 3.2750

TBILL 08.24.11 PIBL1210H173 2M 8/24/2011 69 0.19 17.094000 2.5020 3:21:58 PM 2.5004 3.3827 3.2187 3.2187

TBILL 08.31.11 PIBL0311F118 2M 8/31/2011 76 0.21    3.3288 3.1625 3.1625

TBILL 09.07.11 PIBL1210I181 3M 9/7/2011 83 0.23 2.322771 2.5000 12:36:04 PM 2.3310 3.2750 3.1062 3.1062

TBILL 09.14.11* PIBL0311F127 3M 9/14/2011 90 0.25 36.410000 2.2000 3:09:06 PM 2.2000 3.2212 3.0500 3.0500

TBILL 09.21.11 PIBL1210I190 3M 9/21/2011 97 0.27    3.2282 3.0569 3.0569

TBILL 10.05.11 PIBL1210J206 4M 10/5/2011 111 0.30 10.438000 2.5000 2:45:56 PM 2.5259 3.2424 3.0707 3.0707

TBILL 10.19.11 PIBL1210J215 4M 10/19/2011 125 0.34 27.551046 2.8000 10:51:58 AM 2.8000 3.2566 3.0845 3.0845

TBILL 11.02.11 PIBL1210K222 5M 11/2/2011 139 0.38 16.100000 3.2500 11:07:48 AM 3.2500 3.2707 3.0984 3.0984

TBILL 11.16.11 PIBL1210K231 5M 11/16/2011 153 0.42    3.2849 3.1122 3.1122

TBILL 11.29.11* PIBL1210L249 6M 11/29/2011 166 0.45 2.007500 2.2000 10:35:35 AM 2.2000 3.2981 3.1250 3.1250

TBILL 01.11.12 PIBL1211A016 7M 1/11/2012 209 0.57 1.500000 2.1500 11:01:34 AM 2.1500 3.3254 3.1523 3.1523

TBILL 02.08.12 PIBL1211B033 8M 2/8/2012 237 0.65    3.3431 3.1701 3.1701

TBILL 02.22.12 PIBL1211B042 9M 2/22/2012 251 0.69    3.3520 3.1789 3.1789

TBILL 03.07.12 PIBL1211C050 9M 3/7/2012 265 0.73    3.3609 3.1878 3.1878

TBILL 03.21.12 PIBL1211C069 9M 3/21/2012 279 0.76 51.408000 2.8750 2:54:29 PM 2.8750 3.3698 3.1967 3.1967

TBILL 04.04.12 PIBL1211D077 10M 4/4/2012 293 0.80    3.3787 3.2056 3.2056

TBILL 04.18.12 PIBL1211D086 10M 4/18/2012 307 0.84    3.3875 3.2145 3.2145

TBILL 05.02.12 PIBL1211E094 11M 5/2/2012 321 0.88 105.354919 2.6001 3:09:00 PM 2.6935 3.3964 3.2234 3.2234

TBILL 06.13.12* PIBL1211F128 1Y 6/13/2012 363 0.99    3.4231 3.2500 3.2500
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