
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 09.14.11 PIBL0311F127 <1M 9/14/2011 1     4.5000 4.5000 4.5000

TBILL 09.21.11 PIBL1210I190 <1M 9/21/2011 8 0.02 4050.000000 0.7700 12:11:03 PM 0.8850 3.8258 3.8000 3.8000

TBILL 09.28.11 PIBL0311F136 <1M 9/28/2011 15 0.04    3.1517 3.1000 3.1000

TBILL 10.05.11 PIBL1210J206 <1M 10/5/2011 22 0.06    2.4775 2.4000 2.4000

TBILL 10.12.11 PIBL0311G144 1M 10/12/2011 29 0.08    1.8033 1.7000 1.7000

TBILL 10.19.11* PIBL1210J215 1M 10/19/2011 36 0.10    1.1292 1.0000 1.0000

TBILL 10.26.11 PIBL0311G153 1M 10/26/2011 43 0.12    1.0493 0.9107 0.9107

TBILL 11.02.11 PIBL1210K222 2M 11/2/2011 50 0.14 3.000000 1.0000 10:49:24 AM 1.0000 0.9695 0.8214 0.8214

TBILL 11.09.11 PIBL0311H161 2M 11/9/2011 57 0.16    0.8897 0.7321 0.7321

TBILL 11.16.11 PIBL1210K231 2M 11/16/2011 64 0.18    0.8099 0.6429 0.6429

TBILL 11.23.11 PIBL0311H170 2M 11/23/2011 71 0.19    0.7301 0.5536 0.5536

TBILL 11.29.11 PIBL1210L249 2M 11/29/2011 77 0.21    0.6616 0.4770 0.4770

TBILL 12.07.11* PIBL0311I188 3M 12/7/2011 85 0.23 100.000000 0.3750 8:53:51 AM 0.3750 0.5704 0.3750 0.3750

TBILL 01.11.12 PIBL1211A016 4M 1/11/2012 120 0.33    0.6372 0.4550 0.4467

TBILL 01.25.12 PIBL0611G030 5M 1/25/2012 134 0.37 5.927482 1.7500 9:14:39 AM 1.7500 0.6638 0.4870 0.4753

TBILL 02.08.12 PIBL1211B033 5M 2/8/2012 148 0.41    0.6905 0.5190 0.5040

TBILL 02.22.12 PIBL1211B042 5M 2/22/2012 162 0.44    0.7172 0.5510 0.5327

TBILL 03.07.12 PIBL1211C050 6M 3/7/2012 176 0.48    0.7439 0.5830 0.5613

TBILL 03.21.12* PIBL1211C069 6M 3/21/2012 190 0.52 5.233000 0.6250 2:48:44 PM 0.6010 0.7706 0.6150 0.5900

TBILL 04.04.12 PIBL1211D077 7M 4/4/2012 204 0.56    0.7946 0.6388 0.6137

TBILL 04.18.12 PIBL1211D086 7M 4/18/2012 218 0.60    0.8186 0.6625 0.6375

TBILL 05.02.12 PIBL1211E094 8M 5/2/2012 232 0.64    0.8426 0.6863 0.6612

TBILL 06.13.12 PIBL1211F128 9M 6/13/2012 274 0.75    0.9145 0.7575 0.7325

TBILL 06.27.12 PIBL1211F137 10M 6/27/2012 288 0.79    0.9385 0.7812 0.7562

TBILL 07.11.12 PIBL1211G145 10M 7/11/2012 302 0.83    0.9624 0.8050 0.7800

TBILL 08.08.12 PIBL1211H162 11M 8/8/2012 330 0.90    1.0104 0.8525 0.8275

TBILL 08.22.12 PIBL1211H171 1Y 8/22/2012 344 0.94 0.110000 0.7000 10:54:20 AM 0.7000 1.0344 0.8762 0.8512

TBILL 09.05.12* PIBL1211I189 1Y 9/5/2012 358 0.98    1.0583 0.9000 0.8750
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