
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 08.10.11 PIBL1210H164 <1M 8/10/2011 1     4.5000 4.5000 4.5000

TBILL 08.17.11 PIBL0311E100 <1M 8/17/2011 8 0.02 0.549389 2.0000 10:36:02 AM 2.0000 4.2677 4.2400 4.2350

TBILL 08.24.11 PIBL1210H173 <1M 8/24/2011 15 0.04    4.0354 3.9800 3.9700

TBILL 08.31.11 PIBL0311F118 <1M 8/31/2011 22 0.06    3.8031 3.7200 3.7050

TBILL 09.07.11 PIBL1210I181 1M 9/7/2011 29 0.08 0.102939 2.2500 2:27:13 PM 2.2500 3.5708 3.4600 3.4400

TBILL 09.14.11* PIBL0311F127 1M 9/14/2011 36 0.10    3.3385 3.2000 3.1750

TBILL 09.21.11 PIBL1210I190 1M 9/21/2011 43 0.12    3.2536 3.1194 3.0722

TBILL 09.28.11 PIBL0311F136 2M 9/28/2011 50 0.14    3.1688 3.0389 2.9694

TBILL 10.05.11 PIBL1210J206 2M 10/5/2011 57 0.16    3.0840 2.9583 2.8667

TBILL 10.12.11 PIBL0311G144 2M 10/12/2011 64 0.18    2.9991 2.8778 2.7639

TBILL 10.19.11 PIBL1210J215 2M 10/19/2011 71 0.19    2.9143 2.7972 2.6611

TBILL 10.26.11 PIBL0311G153 2M 10/26/2011 78 0.21    2.8295 2.7167 2.5583

TBILL 11.02.11 PIBL1210K222 3M 11/2/2011 85 0.23    2.7447 2.6361 2.4556

TBILL 11.16.11* PIBL1210K231 3M 11/16/2011 99 0.27    2.5750 2.4750 2.2500

TBILL 11.29.11 PIBL1210L249 4M 11/29/2011 112 0.31    2.6399 2.5330 2.2887

TBILL 01.11.12 PIBL1211A016 5M 1/11/2012 155 0.42 0.657000 2.5000 2:48:00 PM 2.5000 2.8545 2.7250 2.4167

TBILL 01.25.12 PIBL0611G030 5M 1/25/2012 169 0.46 1.513000 2.5500 11:24:13 AM 2.5500 2.9244 2.7875 2.4583

TBILL 02.08.12* PIBL1211B033 6M 2/8/2012 183 0.50    2.9942 2.8500 2.5000

TBILL 02.22.12 PIBL1211B042 7M 2/22/2012 197 0.54    3.0269 2.8818 2.5455

TBILL 03.07.12 PIBL1211C050 7M 3/7/2012 211 0.58    3.0596 2.9136 2.5909

TBILL 03.21.12 PIBL1211C069 8M 3/21/2012 225 0.62    3.0923 2.9455 2.6364

TBILL 04.04.12 PIBL1211D077 8M 4/4/2012 239 0.65    3.1250 2.9773 2.6818

TBILL 04.18.12 PIBL1211D086 9M 4/18/2012 253 0.69    3.1577 3.0091 2.7273

TBILL 05.02.12 PIBL1211E094 9M 5/2/2012 267 0.73    3.1904 3.0409 2.7727

TBILL 06.13.12 PIBL1211F128 10M 6/13/2012 309 0.85    3.2885 3.1364 2.9091

TBILL 06.27.12 PIBL1211F137 11M 6/27/2012 323 0.88    3.3212 3.1682 2.9545

TBILL 07.11.12* PIBL1211G145 1Y 7/11/2012 337 0.92 23.415000 3.2500 8:57:35 AM 3.2500 3.3538 3.2000 3.0000
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