
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 08.17.11 PIBL0311E100 <1M 8/17/2011 6 0.02 0.483496 4.0000 10:07:37 AM 4.0000 4.2998 4.2727 4.1175

TBILL 08.24.11 PIBL1210H173 <1M 8/24/2011 13 0.04 469.038000 2.0000 11:40:57 AM 2.2356 4.0196 3.9545 3.5819

TBILL 08.31.11 PIBL0311F118 <1M 8/31/2011 20 0.05    3.7393 3.6364 3.0464

TBILL 09.07.11 PIBL1210I181 1M 9/7/2011 27 0.07 18.350000 1.8000 2:59:08 PM 1.8272 3.4591 3.3182 2.5108

TBILL 09.14.11* PIBL0311F127 1M 9/14/2011 34 0.09 109.711234 2.0000 3:54:18 PM 2.0000 3.1788 3.0000 1.9752

TBILL 09.21.11 PIBL1210I190 1M 9/21/2011 41 0.11    3.0651 2.8750 1.9783

TBILL 09.28.11 PIBL0311F136 2M 9/28/2011 48 0.13    2.9514 2.7500 1.9814

TBILL 10.05.11 PIBL1210J206 2M 10/5/2011 55 0.15    2.8377 2.6250 1.9845

TBILL 10.12.11 PIBL0311G144 2M 10/12/2011 62 0.17 567.175688 2.0000 12:34:00 PM 2.0218 2.7240 2.5000 1.9876

TBILL 10.19.11 PIBL1210J215 2M 10/19/2011 69 0.19 139.000000 1.9000 3:58:03 PM 1.9869 2.6103 2.3750 1.9907

TBILL 10.26.11 PIBL0311G153 2M 10/26/2011 76 0.21 55.699000 2.0000 2:48:52 PM 2.0000 2.4966 2.2500 1.9938

TBILL 11.02.11 PIBL1210K222 3M 11/2/2011 83 0.23 1.100000 1.9750 3:30:30 PM 1.9523 2.3829 2.1250 1.9969

TBILL 11.09.11* PIBL0311H161 3M 11/9/2011 90 0.25 1805.395000 2.0000 2:11:58 PM 2.0000 2.2692 2.0000 1.9999

TBILL 11.16.11 PIBL1210K231 3M 11/16/2011 97 0.27 0.256000 1.8000 12:50:07 PM 1.8000 2.2853 2.0280 2.0108

TBILL 11.29.11 PIBL1210L249 4M 11/29/2011 110 0.30 350.000000 1.9500 3:19:17 PM 2.0036 2.3150 2.0802 2.0308

TBILL 01.11.12 PIBL1211A016 5M 1/11/2012 153 0.42 798.507500 1.9250 3:55:36 PM 2.1031 2.4136 2.2527 2.0973

TBILL 01.25.12 PIBL0611G030 5M 1/25/2012 167 0.46 648.357576 2.2750 4:08:38 PM 2.2244 2.4456 2.3088 2.1189

TBILL 02.08.12* PIBL1211B033 6M 2/8/2012 181 0.50 143.454000 2.1000 3:49:13 PM 2.1405 2.4777 2.3650 2.1405

TBILL 02.22.12 PIBL1211B042 7M 2/22/2012 195 0.53    2.5180 2.3780 2.1827

TBILL 03.07.12 PIBL1211C050 7M 3/7/2012 209 0.57    2.5583 2.3910 2.2248

TBILL 03.21.12 PIBL1211C069 8M 3/21/2012 223 0.61 17.570000 2.4000 3:09:14 PM 2.4000 2.5986 2.4040 2.2670

TBILL 04.04.12 PIBL1211D077 8M 4/4/2012 237 0.65 61.450000 2.3500 12:10:43 PM 2.3448 2.6389 2.4170 2.3091

TBILL 04.18.12 PIBL1211D086 9M 4/18/2012 251 0.69 600.000000 2.3500 4:08:57 PM 2.3708 2.6792 2.4300 2.3513

TBILL 05.02.12 PIBL1211E094 9M 5/2/2012 265 0.73 322.000000 2.4500 3:37:35 PM 2.4789 2.7195 2.4430 2.3934

TBILL 06.13.12 PIBL1211F128 10M 6/13/2012 307 0.84    2.8404 2.4820 2.5199

TBILL 06.27.12 PIBL1211F137 11M 6/27/2012 321 0.88 117.487194 2.5500 3:46:34 PM 2.5713 2.8807 2.4950 2.5620

TBILL 07.11.12 PIBL1211G145 11M 7/11/2012 335 0.92 521.021000 2.6250 4:09:22 PM 2.6363 2.9209 2.5080 2.6042

TBILL 08.08.12* PIBL1211H162 1Y 8/8/2012 363 0.99 250.173000 2.5500 3:57:25 PM 2.5639 3.0015 2.5340 2.6884
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