
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 09.28.11 PIBL0311F136 <1M 9/28/2011 6 0.02    4.2850 4.2538 4.2348

TBILL 10.05.11 PIBL1210J206 <1M 10/5/2011 13 0.04    3.9839 3.9091 3.8636

TBILL 10.12.11 PIBL0311G144 <1M 10/12/2011 20 0.05    3.6829 3.5644 3.4924

TBILL 10.19.11 PIBL1210J215 1M 10/19/2011 27 0.07 17.693408 1.5002 11:20:24 AM 1.4719 3.3818 3.2197 3.1212

TBILL 10.26.11* PIBL0311G153 1M 10/26/2011 34 0.09 3.333928 1.5000 2:39:53 PM 1.5000 3.0808 2.8750 2.7500

TBILL 11.02.11 PIBL1210K222 1M 11/2/2011 41 0.11 0.605165 0.7500 9:05:49 AM 0.7500 2.8134 2.6063 2.4956

TBILL 11.09.11 PIBL0311H161 2M 11/9/2011 48 0.13    2.5460 2.3375 2.2412

TBILL 11.16.11 PIBL1210K231 2M 11/16/2011 55 0.15    2.2786 2.0688 1.9869

TBILL 11.23.11 PIBL0311H170 2M 11/23/2011 62 0.17    2.0112 1.8000 1.7325

TBILL 11.29.11 PIBL1210L249 2M 11/29/2011 68 0.19    1.7820 1.5696 1.5145

TBILL 12.07.11 PIBL0311I188 2M 12/7/2011 76 0.21 22.628000 1.5000 3:28:27 PM 1.9075 1.4763 1.2625 1.2237

TBILL 12.21.11* PIBL0311I197 3M 12/21/2011 90 0.25    0.9415 0.7250 0.7150

TBILL 01.11.12 PIBL1211A016 4M 1/11/2012 111 0.30    0.9763 0.7596 0.7496

TBILL 01.25.12 PIBL0611G030 4M 1/25/2012 125 0.34 20.065486 1.2500 10:04:54 AM 1.2032 0.9995 0.7827 0.7727

TBILL 02.08.12 PIBL1211B033 5M 2/8/2012 139 0.38    1.0227 0.8058 0.7958

TBILL 02.22.12 PIBL1211B042 5M 2/22/2012 153 0.42    1.0459 0.8288 0.8188

TBILL 03.07.12 PIBL1211C050 5M 3/7/2012 167 0.46    1.0691 0.8519 0.8419

TBILL 03.21.12* PIBL1211C069 6M 3/21/2012 181 0.50 2.729892 0.8500 9:08:01 AM 0.8500 1.0923 0.8750 0.8650

TBILL 04.04.12 PIBL1211D077 7M 4/4/2012 195 0.53    1.1528 0.9047 0.8963

TBILL 04.18.12 PIBL1211D086 7M 4/18/2012 209 0.57    1.2133 0.9343 0.9276

TBILL 05.02.12 PIBL1211E094 8M 5/2/2012 223 0.61    1.2738 0.9640 0.9589

TBILL 06.13.12 PIBL1211F128 9M 6/13/2012 265 0.73    1.4553 1.0529 1.0528

TBILL 06.27.12 PIBL1211F137 9M 6/27/2012 279 0.76    1.5158 1.0826 1.0842

TBILL 07.11.12 PIBL1211G145 10M 7/11/2012 293 0.80 0.102000 1.0000 10:47:49 AM 1.0000 1.5763 1.1123 1.1155

TBILL 08.08.12 PIBL1211H162 11M 8/8/2012 321 0.88    1.6973 1.1716 1.1781

TBILL 08.22.12 PIBL1211H171 11M 8/22/2012 335 0.92    1.7578 1.2012 1.2094

TBILL 09.05.12 PIBL1211I189 1Y 9/5/2012 349 0.96 22.277500 1.5500 3:11:02 PM 1.5894 1.8183 1.2309 1.2407

TBILL 09.19.12* PIBL1211I198 1Y 9/19/2012 363 0.99 455.291000 1.8100 10:34:50 AM 1.2565 1.8788 1.2606 1.2720
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