
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 1     4.5000 4.5000 4.5000

TBILL 06.29.11 PIBL1210F139 <1M 6/29/2011 8 0.02    4.2981 4.2367 4.2363

TBILL 07.06.11 PIBL0311D076 <1M 7/6/2011 15 0.04    4.0962 3.9734 3.9726

TBILL 07.13.11 PIBL1210G147 <1M 7/13/2011 22 0.06 556.300000 3.0000 11:44:11 AM 3.3998 3.8942 3.7101 3.7089

TBILL 07.20.11 PIBL0311D085 1M 7/20/2011 29 0.08 240.000000 3.3750 10:35:32 AM 3.3750 3.6923 3.4468 3.4453

TBILL 07.27.11* PIBL1210G156 1M 7/27/2011 36 0.10 349.011000 2.9500 11:28:11 AM 3.0486 3.4904 3.1836 3.1816

TBILL 08.03.11 PIBL0311E093 1M 8/3/2011 43 0.12    3.4516 3.1662 3.1645

TBILL 08.10.11 PIBL1210H164 2M 8/10/2011 50 0.14    3.4129 3.1489 3.1474

TBILL 08.17.11 PIBL0311E100 2M 8/17/2011 57 0.16    3.3741 3.1316 3.1304

TBILL 08.24.11 PIBL1210H173 2M 8/24/2011 64 0.18    3.3354 3.1143 3.1133

TBILL 08.31.11 PIBL0311F118 2M 8/31/2011 71 0.19    3.2966 3.0970 3.0962

TBILL 09.07.11 PIBL1210I181 2M 9/7/2011 78 0.21 1.156276 3.2500 2:57:01 PM 3.2500 3.2579 3.0796 3.0791

TBILL 09.14.11 PIBL0311F127 3M 9/14/2011 85 0.23 10.000000 2.7500 10:39:41 AM 2.7500 3.2191 3.0623 3.0621

TBILL 09.21.11* PIBL1210I190 3M 9/21/2011 92 0.25    3.1804 3.0450 3.0450

TBILL 10.05.11 PIBL1210J206 4M 10/5/2011 106 0.29 10.000000 2.8000 10:39:46 AM 2.8000 3.1999 3.0644 3.0644

TBILL 10.19.11 PIBL1210J215 4M 10/19/2011 120 0.33 2.014000 2.7000 10:23:51 AM 2.7000 3.2194 3.0838 3.0838

TBILL 11.02.11 PIBL1210K222 5M 11/2/2011 134 0.37    3.2389 3.1031 3.1031

TBILL 11.16.11 PIBL1210K231 5M 11/16/2011 148 0.41    3.2585 3.1225 3.1225

TBILL 11.29.11 PIBL1210L249 5M 11/29/2011 161 0.44 1.007300 2.2000 10:45:16 AM 2.2000 3.2766 3.1405 3.1405

TBILL 01.11.12* PIBL1211A016 6M 1/11/2012 204 0.56    3.3365 3.2000 3.2000

TBILL 02.08.12 PIBL1211B033 8M 2/8/2012 232 0.64    3.3424 3.2045 3.2045

TBILL 02.22.12 PIBL1211B042 8M 2/22/2012 246 0.67    3.3453 3.2068 3.2068

TBILL 03.07.12 PIBL1211C050 9M 3/7/2012 260 0.71    3.3483 3.2091 3.2091

TBILL 03.21.12 PIBL1211C069 9M 3/21/2012 274 0.75    3.3512 3.2114 3.2114

TBILL 04.04.12 PIBL1211D077 10M 4/4/2012 288 0.79 3.585000 2.7500 2:55:31 PM 2.7500 3.3542 3.2136 3.2136

TBILL 04.18.12 PIBL1211D086 10M 4/18/2012 302 0.83    3.3571 3.2159 3.2159

TBILL 05.02.12 PIBL1211E094 11M 5/2/2012 316 0.87 16.497200 2.7500 3:26:54 PM 2.6714 3.3600 3.2182 3.2182

TBILL 06.13.12* PIBL1211F128 1Y 6/13/2012 358 0.98    3.3688 3.2250 3.2250
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