
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 1     4.5000 4.5000 4.5000

TBILL 10.05.11 PIBL1210J206 <1M 10/5/2011 8 0.02    4.5205 4.5000 4.5000

TBILL 10.12.11 PIBL0311G144 <1M 10/12/2011 15 0.04    4.5409 4.5000 4.5000

TBILL 10.19.11 PIBL1210J215 <1M 10/19/2011 22 0.06 3.001500 1.7500 11:33:19 AM 1.7500 4.5614 4.5000 4.5000

TBILL 10.26.11 PIBL0311G153 1M 10/26/2011 29 0.08 49.111400 4.5000 11:08:48 AM 4.5000 4.5818 4.5000 4.5000

TBILL 11.02.11* PIBL1210K222 1M 11/2/2011 36 0.10 0.803000 4.5000 11:10:40 AM 4.5000 4.6023 4.5000 4.5000

TBILL 11.09.11 PIBL0311H161 1M 11/9/2011 43 0.12    4.5123 4.1929 4.1929

TBILL 11.16.11 PIBL1210K231 2M 11/16/2011 50 0.14 0.100000 2.2500 11:18:09 AM 2.2500 4.4224 3.8857 3.8857

TBILL 11.23.11 PIBL0311H170 2M 11/23/2011 57 0.16    4.3325 3.5786 3.5786

TBILL 11.29.11 PIBL1210L249 2M 11/29/2011 63 0.17    4.2554 3.3153 3.3153

TBILL 12.07.11 PIBL0311I188 2M 12/7/2011 71 0.19    4.1526 2.9643 2.9643

TBILL 12.21.11* PIBL0311I197 3M 12/21/2011 85 0.23 50.000000 2.3500 9:03:59 AM 2.3500 3.9727 2.3500 2.3500

TBILL 01.11.12 PIBL1211A016 4M 1/11/2012 106 0.29    3.5171 2.0978 2.1116

TBILL 01.25.12 PIBL0611G030 4M 1/25/2012 120 0.33    3.2133 1.9296 1.9526

TBILL 02.08.12 PIBL1211B033 5M 2/8/2012 134 0.37    2.9095 1.7615 1.7937

TBILL 02.22.12 PIBL1211B042 5M 2/22/2012 148 0.41    2.6058 1.5933 1.6348

TBILL 03.07.12 PIBL1211C050 5M 3/7/2012 162 0.44    2.3020 1.4252 1.4758

TBILL 03.21.12 PIBL1211C069 6M 3/21/2012 176 0.48    1.9982 1.2570 1.3169

TBILL 04.04.12* PIBL1211D077 6M 4/4/2012 190 0.52 650.000000 1.5000 11:21:40 AM 1.1579 1.6944 1.0889 1.1579

TBILL 04.18.12 PIBL1211D086 7M 4/18/2012 204 0.56    1.7012 1.1273 1.1844

TBILL 05.02.12 PIBL1211E094 7M 5/2/2012 218 0.60    1.7079 1.1657 1.2108

TBILL 06.13.12 PIBL1211F128 9M 6/13/2012 260 0.71    1.7280 1.2810 1.2900

TBILL 06.27.12 PIBL1211F137 9M 6/27/2012 274 0.75 2.800000 4.2500 11:24:30 AM 4.2500 1.7347 1.3194 1.3165

TBILL 07.11.12 PIBL1211G145 10M 7/11/2012 288 0.79 3.337000 1.3300 2:22:13 PM 2.0268 1.7414 1.3579 1.3429

TBILL 08.08.12 PIBL1211H162 11M 8/8/2012 316 0.87    1.7549 1.4347 1.3957

TBILL 08.22.12 PIBL1211H171 11M 8/22/2012 330 0.90    1.7616 1.4731 1.4222

TBILL 09.05.12 PIBL1211I189 1Y 9/5/2012 344 0.94 1.030200 1.5150 2:59:14 PM 1.5038 1.7683 1.5116 1.4486

TBILL 09.19.12* PIBL1211I198 1Y 9/19/2012 358 0.98    1.7750 1.5500 1.4750
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