
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 08.31.11 PIBL0311F118 <1M 8/31/2011 5 0.01    4.1034 4.0875 4.0875

TBILL 09.07.11 PIBL1210I181 <1M 9/7/2011 12 0.03    3.4093 3.3656 3.3656

TBILL 09.14.11 PIBL0311F127 <1M 9/14/2011 19 0.05 50.000000 0.7500 9:38:19 AM 0.7500 2.7151 2.6438 2.6438

TBILL 09.21.11 PIBL1210I190 1M 9/21/2011 26 0.07    2.0210 1.9219 1.9219

TBILL 09.28.11* PIBL0311F136 1M 9/28/2011 33 0.09    1.3269 1.2000 1.2000

TBILL 10.05.11 PIBL1210J206 1M 10/5/2011 40 0.11    1.3017 1.1719 1.1570

TBILL 10.12.11 PIBL0311G144 2M 10/12/2011 47 0.13    1.2764 1.1438 1.1139

TBILL 10.19.11 PIBL1210J215 2M 10/19/2011 54 0.15    1.2512 1.1156 1.0709

TBILL 10.26.11 PIBL0311G153 2M 10/26/2011 61 0.17    1.2260 1.0875 1.0279

TBILL 11.02.11 PIBL1210K222 2M 11/2/2011 68 0.19 0.367000 1.0000 11:39:38 AM 1.0000 1.2007 1.0594 0.9849

TBILL 11.09.11 PIBL0311H161 2M 11/9/2011 75 0.21    1.1755 1.0313 0.9418

TBILL 11.16.11 PIBL1210K231 3M 11/16/2011 82 0.22 2.000000 0.9500 11:46:00 AM 0.9500 1.1502 1.0031 0.8988

TBILL 11.23.11* PIBL0311H170 3M 11/23/2011 89 0.24 93.000000 0.9000 2:09:25 PM 0.8538 1.1250 0.9750 0.8558

TBILL 11.29.11 PIBL1210L249 3M 11/29/2011 95 0.26    1.1287 0.9766 0.8718

TBILL 01.11.12 PIBL1211A016 5M 1/11/2012 138 0.38    1.1548 0.9885 0.9869

TBILL 01.25.12 PIBL0611G030 5M 1/25/2012 152 0.42 3.406052 0.8750 10:41:22 AM 1.0662 1.1633 0.9923 1.0243

TBILL 02.08.12 PIBL1211B033 5M 2/8/2012 166 0.45    1.1719 0.9962 1.0618

TBILL 02.22.12* PIBL1211B042 6M 2/22/2012 180 0.49    1.1804 1.0000 1.0992

TBILL 03.07.12 PIBL1211C050 7M 3/7/2012 194 0.53    1.2166 1.0388 1.1301

TBILL 03.21.12 PIBL1211C069 7M 3/21/2012 208 0.57    1.2528 1.0777 1.1609

TBILL 04.04.12 PIBL1211D077 8M 4/4/2012 222 0.61 0.102000 1.5000 11:38:46 AM 1.5000 1.2890 1.1165 1.1917

TBILL 04.18.12 PIBL1211D086 8M 4/18/2012 236 0.65 41.846963 1.2250 11:10:05 AM 1.2250 1.3252 1.1554 1.2225

TBILL 05.02.12 PIBL1211E094 9M 5/2/2012 250 0.68 74.248365 1.0500 11:59:20 AM 1.1132 1.3614 1.1942 1.2534

TBILL 06.13.12 PIBL1211F128 10M 6/13/2012 292 0.80    1.4701 1.3108 1.3459

TBILL 06.27.12 PIBL1211F137 10M 6/27/2012 306 0.84 2.684000 1.3000 12:12:00 PM 1.3000 1.5063 1.3496 1.3767

TBILL 07.11.12 PIBL1211G145 11M 7/11/2012 320 0.88 0.119000 1.2500 2:24:05 PM 1.2500 1.5425 1.3885 1.4075

TBILL 08.08.12 PIBL1211H162 1Y 8/8/2012 348 0.95 35.773000 1.3500 3:37:16 PM 1.3500 1.6149 1.4662 1.4692

TBILL 08.22.12* PIBL1211H171 1Y 8/22/2012 362 0.99    1.6512 1.5050 1.5000
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