
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 06.29.11 PIBL1210F139 <1M 6/29/2011 5 0.01    4.3935 4.3750 4.3018

TBILL 07.06.11 PIBL0311D076 <1M 7/6/2011 12 0.03    4.2072 4.1563 3.9549

TBILL 07.13.11 PIBL1210G147 <1M 7/13/2011 19 0.05 398.000000 3.4867 2:07:03 PM 3.4433 4.0208 3.9375 3.6080

TBILL 07.20.11 PIBL0311D085 1M 7/20/2011 26 0.07 0.095449 2.7500 10:36:28 AM 2.7500 3.8344 3.7188 3.2611

TBILL 07.27.11* PIBL1210G156 1M 7/27/2011 33 0.09    3.6481 3.5000 2.9142

TBILL 08.03.11 PIBL0311E093 1M 8/3/2011 40 0.11 300.000000 2.9286 2:06:38 PM 2.9143 3.5913 3.4375 2.9250

TBILL 08.10.11 PIBL1210H164 2M 8/10/2011 47 0.13 1.003000 2.5000 10:05:20 AM 2.5000 3.5346 3.3750 2.9357

TBILL 08.17.11 PIBL0311E100 2M 8/17/2011 54 0.15    3.4779 3.3125 2.9464

TBILL 08.24.11 PIBL1210H173 2M 8/24/2011 61 0.17 0.179000 3.2500 2:20:25 PM 3.2500 3.4212 3.2500 2.9571

TBILL 08.31.11 PIBL0311F118 2M 8/31/2011 68 0.19    3.3644 3.1875 2.9678

TBILL 09.07.11 PIBL1210I181 2M 9/7/2011 75 0.21    3.3077 3.1250 2.9786

TBILL 09.14.11 PIBL0311F127 3M 9/14/2011 82 0.22    3.2510 3.0625 2.9893

TBILL 09.21.11* PIBL1210I190 3M 9/21/2011 89 0.24 0.027000 2.7500 10:05:25 AM 2.7500 3.1942 3.0000 3.0000

TBILL 10.05.11 PIBL1210J206 4M 10/5/2011 103 0.28    3.2072 3.0156 3.0156

TBILL 10.19.11 PIBL1210J215 4M 10/19/2011 117 0.32 10.067000 2.8001 2:19:32 PM 2.8001 3.2201 3.0313 3.0313

TBILL 11.02.11 PIBL1210K222 5M 11/2/2011 131 0.36 300.000000 2.9086 2:06:49 PM 2.9043 3.2330 3.0469 3.0469

TBILL 11.16.11 PIBL1210K231 5M 11/16/2011 145 0.40    3.2460 3.0625 3.0625

TBILL 11.29.11 PIBL1210L249 5M 11/29/2011 158 0.43    3.2580 3.0770 3.0770

TBILL 01.11.12* PIBL1211A016 6M 1/11/2012 201 0.55    3.2977 3.1250 3.1250

TBILL 02.08.12 PIBL1211B033 8M 2/8/2012 229 0.63    3.2991 3.1250 3.1250

TBILL 02.22.12 PIBL1211B042 8M 2/22/2012 243 0.67    3.2998 3.1250 3.1250

TBILL 03.07.12 PIBL1211C050 9M 3/7/2012 257 0.70    3.3005 3.1250 3.1250

TBILL 03.21.12 PIBL1211C069 9M 3/21/2012 271 0.74 1.017000 2.9000 12:11:01 PM 2.9000 3.3012 3.1250 3.1250

TBILL 04.04.12 PIBL1211D077 10M 4/4/2012 285 0.78 0.315000 2.9500 11:49:35 AM 2.9500 3.3019 3.1250 3.1250

TBILL 04.18.12 PIBL1211D086 10M 4/18/2012 299 0.82    3.3026 3.1250 3.1250

TBILL 05.02.12 PIBL1211E094 11M 5/2/2012 313 0.86 139.169556 2.9250 3:31:23 PM 2.9085 3.3033 3.1250 3.1250

TBILL 06.13.12* PIBL1211F128 1Y 6/13/2012 355 0.97    3.3054 3.1250 3.1250
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