
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 09.21.11 PIBL1210I190 <1M 9/21/2011 2 0.01    4.4602 4.4353 4.4353

TBILL 09.28.11 PIBL0311F136 <1M 9/28/2011 9 0.02    4.1819 3.9827 3.9827

TBILL 10.05.11 PIBL1210J206 <1M 10/5/2011 16 0.04 58.400000 1.2500 10:13:27 AM 1.2500 3.9036 3.5300 3.5300

TBILL 10.12.11 PIBL0311G144 <1M 10/12/2011 23 0.06    3.6253 3.0774 3.0774

TBILL 10.19.11 PIBL1210J215 1M 10/19/2011 30 0.08 50.180000 1.2000 11:01:13 AM 1.2000 3.3470 2.6247 2.6247

TBILL 10.26.11* PIBL0311G153 1M 10/26/2011 37 0.10 600.000000 2.3500 10:43:10 AM 2.1521 3.0687 2.1721 2.1721

TBILL 11.02.11 PIBL1210K222 1M 11/2/2011 44 0.12 780.000000 2.2500 10:49:46 AM 2.2500 2.6607 1.8767 1.8767

TBILL 11.09.11 PIBL0311H161 2M 11/9/2011 51 0.14    2.2526 1.5814 1.5814

TBILL 11.16.11 PIBL1210K231 2M 11/16/2011 58 0.16    1.8446 1.2860 1.2860

TBILL 11.23.11 PIBL0311H170 2M 11/23/2011 65 0.18    1.4365 0.9907 0.9907

TBILL 11.29.11 PIBL1210L249 2M 11/29/2011 71 0.19    1.0868 0.7375 0.7375

TBILL 12.07.11* PIBL0311I188 3M 12/7/2011 79 0.22    0.6204 0.4000 0.4000

TBILL 01.11.12 PIBL1211A016 4M 1/11/2012 114 0.31    0.6822 0.4600 0.4600

TBILL 01.25.12 PIBL0611G030 4M 1/25/2012 128 0.35    0.7069 0.4840 0.4840

TBILL 02.08.12 PIBL1211B033 5M 2/8/2012 142 0.39    0.7317 0.5080 0.5080

TBILL 02.22.12 PIBL1211B042 5M 2/22/2012 156 0.43    0.7564 0.5320 0.5320

TBILL 03.07.12 PIBL1211C050 5M 3/7/2012 170 0.47    0.7811 0.5560 0.5560

TBILL 03.21.12* PIBL1211C069 6M 3/21/2012 184 0.50 3.081000 2.7500 3:37:44 PM 2.7500 0.8058 0.5800 0.5800

TBILL 04.04.12 PIBL1211D077 7M 4/4/2012 198 0.54    0.8268 0.6025 0.6025

TBILL 04.18.12 PIBL1211D086 7M 4/18/2012 212 0.58    0.8477 0.6250 0.6250

TBILL 05.02.12 PIBL1211E094 8M 5/2/2012 226 0.62    0.8686 0.6475 0.6475

TBILL 06.13.12 PIBL1211F128 9M 6/13/2012 268 0.73    0.9315 0.7150 0.7150

TBILL 06.27.12 PIBL1211F137 9M 6/27/2012 282 0.77    0.9524 0.7375 0.7375

TBILL 07.11.12 PIBL1211G145 10M 7/11/2012 296 0.81    0.9733 0.7600 0.7600

TBILL 08.08.12 PIBL1211H162 11M 8/8/2012 324 0.89    1.0152 0.8050 0.8050

TBILL 08.22.12 PIBL1211H171 11M 8/22/2012 338 0.93    1.0361 0.8275 0.8275

TBILL 09.05.12* PIBL1211I189 1Y 9/5/2012 352 0.96    1.0571 0.8500 0.8500
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