
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 06.15.11 PIBL1210F120 <1M 6/15/2011 6 0.02 50.000000 2.7000 3:16:56 PM 2.7000 4.2503 4.2273 4.2273

TBILL 06.22.11 PIBL0311C068 <1M 6/22/2011 13 0.04 153.000000 2.7000 3:17:35 PM 2.7000 3.9008 3.8455 3.8455

TBILL 06.29.11 PIBL1210F139 <1M 6/29/2011 20 0.05 2.001000 1.8750 9:44:13 AM 1.8750 3.5513 3.4636 3.4636

TBILL 07.06.11 PIBL0311D076 1M 7/6/2011 27 0.07 2.002000 1.8750 11:03:26 AM 1.8750 3.2018 3.0818 3.0818

TBILL 07.13.11* PIBL1210G147 1M 7/13/2011 34 0.09    2.8523 2.7000 2.7000

TBILL 07.20.11 PIBL0311D085 1M 7/20/2011 41 0.11    2.8111 2.6588 2.6588

TBILL 07.27.11 PIBL1210G156 2M 7/27/2011 48 0.13    2.7698 2.6175 2.6175

TBILL 08.03.11 PIBL0311E093 2M 8/3/2011 55 0.15    2.7286 2.5762 2.5762

TBILL 08.10.11 PIBL1210H164 2M 8/10/2011 62 0.17    2.6873 2.5350 2.5350

TBILL 08.17.11 PIBL0311E100 2M 8/17/2011 69 0.19    2.6461 2.4937 2.4937

TBILL 08.24.11 PIBL1210H173 2M 8/24/2011 76 0.21 3.701000 1.8750 11:37:34 AM 1.9662 2.6048 2.4525 2.4525

TBILL 08.31.11 PIBL0311F118 3M 8/31/2011 83 0.23 35.270000 2.0000 11:19:01 AM 1.9282 2.5636 2.4112 2.4112

TBILL 09.07.11* PIBL1210I181 3M 9/7/2011 90 0.25 2.310000 1.8750 2:08:35 PM 1.8750 2.5223 2.3700 2.3700

TBILL 09.21.11 PIBL1210I190 4M 9/21/2011 104 0.28 2.508000 1.8751 12:01:45 PM 1.8751 2.5980 2.4451 2.4451

TBILL 10.05.11 PIBL1210J206 4M 10/5/2011 118 0.32    2.6737 2.5201 2.5201

TBILL 10.19.11 PIBL1210J215 5M 10/19/2011 132 0.36    2.7494 2.5952 2.5952

TBILL 11.02.11 PIBL1210K222 5M 11/2/2011 146 0.40 0.070000 1.9000 2:46:51 PM 1.9000 2.8251 2.6702 2.6702

TBILL 11.16.11 PIBL1210K231 5M 11/16/2011 160 0.44    2.9009 2.7453 2.7453

TBILL 11.29.11* PIBL1210L249 6M 11/29/2011 173 0.47    2.9712 2.8150 2.8150

TBILL 01.11.12 PIBL1211A016 7M 1/11/2012 216 0.59 1.009000 2.0000 11:11:28 AM 2.0000 3.0261 2.8663 2.8108

TBILL 02.08.12 PIBL1211B033 8M 2/8/2012 244 0.67    3.0619 2.8997 2.8081

TBILL 02.22.12 PIBL1211B042 9M 2/22/2012 258 0.71    3.0798 2.9165 2.8067

TBILL 03.07.12 PIBL1211C050 9M 3/7/2012 272 0.75    3.0977 2.9332 2.8054

TBILL 03.21.12 PIBL1211C069 10M 3/21/2012 286 0.78    3.1156 2.9499 2.8040

TBILL 04.04.12 PIBL1211D077 10M 4/4/2012 300 0.82    3.1334 2.9666 2.8027

TBILL 04.18.12 PIBL1211D086 11M 4/18/2012 314 0.86    3.1513 2.9833 2.8013

TBILL 05.02.12* PIBL1211E094 1Y 5/2/2012 328 0.90 417.500000 2.8000 11:48:16 AM 2.7999 3.1692 3.0000 2.7999
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