
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 07.20.11 PIBL0311D085 <1M 7/20/2011 7 0.02 4.000000 2.5000 11:06:53 AM 2.5000 4.3452 4.3235 4.3235

TBILL 07.27.11 PIBL1210G156 <1M 7/27/2011 14 0.04 1016.000000 2.5000 11:15:28 AM 2.9921 4.1647 4.1176 4.1176

TBILL 08.03.11 PIBL0311E093 <1M 8/3/2011 21 0.06    3.9842 3.9118 3.9118

TBILL 08.10.11 PIBL1210H164 1M 8/10/2011 28 0.08    3.8036 3.7059 3.7059

TBILL 08.17.11* PIBL0311E100 1M 8/17/2011 35 0.10 5.000000 2.4000 3:57:39 PM 2.4000 3.6231 3.5000 3.5000

TBILL 08.24.11 PIBL1210H173 1M 8/24/2011 42 0.12 29.068000 2.4000 11:43:53 AM 2.4430 3.5738 3.3716 3.3720

TBILL 08.31.11 PIBL0311F118 2M 8/31/2011 49 0.13    3.5245 3.2431 3.2441

TBILL 09.07.11 PIBL1210I181 2M 9/7/2011 56 0.15    3.4752 3.1147 3.1161

TBILL 09.14.11 PIBL0311F127 2M 9/14/2011 63 0.17 2.726690 2.2000 3:32:36 PM 2.2000 3.4260 2.9863 2.9882

TBILL 09.21.11 PIBL1210I190 2M 9/21/2011 70 0.19    3.3767 2.8579 2.8602

TBILL 09.28.11 PIBL0311F136 2M 9/28/2011 77 0.21    3.3274 2.7294 2.7323

TBILL 10.05.11 PIBL1210J206 3M 10/5/2011 84 0.23 2.371460 2.3000 3:00:59 PM 2.3000 3.2781 2.6010 2.6043

TBILL 10.12.11* PIBL0311G144 3M 10/12/2011 91 0.25 637.795000 2.3750 10:44:10 AM 2.4819 3.2288 2.4726 2.4764

TBILL 10.19.11 PIBL1210J215 3M 10/19/2011 98 0.27 539.284000 2.5500 12:16:40 PM 2.4677 3.2380 2.4935 2.4970

TBILL 11.02.11 PIBL1210K222 4M 11/2/2011 112 0.31 19.561897 2.5000 3:44:49 PM 2.6997 3.2564 2.5355 2.5382

TBILL 11.16.11 PIBL1210K231 4M 11/16/2011 126 0.35    3.2749 2.5775 2.5794

TBILL 11.29.11 PIBL1210L249 5M 11/29/2011 139 0.38 0.517000 2.5000 10:41:45 AM 2.5000 3.2919 2.6164 2.6177

TBILL 01.11.12* PIBL1211A016 6M 1/11/2012 182 0.50 288.551000 2.5500 3:23:31 PM 2.7443 3.3485 2.7453 2.7443

TBILL 02.08.12 PIBL1211B033 7M 2/8/2012 210 0.58    3.3732 2.8460 2.8451

TBILL 02.22.12 PIBL1211B042 8M 2/22/2012 224 0.61    3.3856 2.8964 2.8956

TBILL 03.07.12 PIBL1211C050 8M 3/7/2012 238 0.65 2.500000 2.6750 3:46:42 PM 2.6750 3.3979 2.9467 2.9460

TBILL 03.21.12 PIBL1211C069 9M 3/21/2012 252 0.69    3.4103 2.9971 2.9965

TBILL 04.04.12 PIBL1211D077 9M 4/4/2012 266 0.73    3.4227 3.0475 3.0469

TBILL 04.18.12 PIBL1211D086 9M 4/18/2012 280 0.77    3.4350 3.0978 3.0973

TBILL 05.02.12 PIBL1211E094 10M 5/2/2012 294 0.81 2.797575 3.3000 3:44:18 PM 3.3000 3.4474 3.1482 3.1478

TBILL 06.13.12 PIBL1211F128 11M 6/13/2012 336 0.92    3.4845 3.2993 3.2991

TBILL 06.27.12 PIBL1211F137 1Y 6/27/2012 350 0.96 1.528835 3.1500 2:59:10 PM 3.1500 3.4969 3.3496 3.3496

TBILL 07.11.12* PIBL1211G145 1Y 7/11/2012 364 1.00 23.683273 3.0003 3:26:01 PM 2.9507 3.5092 3.4000 3.4000
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