
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 2 0.01 102.000000 1.0000 11:14:19 AM 1.0000 4.4066 4.4028 4.4028

TBILL 09.21.11 PIBL1210I190 <1M 9/21/2011 9 0.02    3.7526 3.7222 3.7222

TBILL 09.28.11 PIBL0311F136 <1M 9/28/2011 16 0.04    3.0987 3.0417 3.0417

TBILL 10.05.11 PIBL1210J206 <1M 10/5/2011 23 0.06    2.4448 2.3611 2.3611

TBILL 10.12.11 PIBL0311G144 1M 10/12/2011 30 0.08    1.7909 1.6806 1.6806

TBILL 10.19.11* PIBL1210J215 1M 10/19/2011 37 0.10    1.1369 1.0000 1.0000

TBILL 10.26.11 PIBL0311G153 1M 10/26/2011 44 0.12    1.0579 0.9125 0.9125

TBILL 11.02.11 PIBL1210K222 2M 11/2/2011 51 0.14    0.9789 0.8249 0.8249

TBILL 11.09.11 PIBL0311H161 2M 11/9/2011 58 0.16 50.000000 0.3750 11:49:36 AM 0.3750 0.8999 0.7374 0.7374

TBILL 11.16.11 PIBL1210K231 2M 11/16/2011 65 0.18    0.8209 0.6498 0.6498

TBILL 11.23.11 PIBL0311H170 2M 11/23/2011 72 0.20    0.7419 0.5623 0.5623

TBILL 11.29.11 PIBL1210L249 2M 11/29/2011 78 0.21    0.6741 0.4872 0.4872

TBILL 12.07.11* PIBL0311I188 3M 12/7/2011 86 0.24 145.000000 0.3850 11:01:07 AM 0.3872 0.5838 0.3872 0.3872

TBILL 01.11.12 PIBL1211A016 4M 1/11/2012 121 0.33    0.6515 0.4583 0.4557

TBILL 01.25.12 PIBL0611G030 5M 1/25/2012 135 0.37 14.379400 0.5600 12:47:39 PM 0.5788 0.6786 0.4868 0.4831

TBILL 02.08.12 PIBL1211B033 5M 2/8/2012 149 0.41 100.000000 0.5600 12:45:17 PM 0.5725 0.7057 0.5152 0.5105

TBILL 02.22.12 PIBL1211B042 5M 2/22/2012 163 0.45    0.7328 0.5437 0.5379

TBILL 03.07.12 PIBL1211C050 6M 3/7/2012 177 0.48 261.005000 0.5800 12:45:27 PM 0.5927 0.7598 0.5722 0.5653

TBILL 03.21.12* PIBL1211C069 6M 3/21/2012 191 0.52    0.7869 0.6006 0.5927

TBILL 04.04.12 PIBL1211D077 7M 4/4/2012 205 0.56    0.8117 0.6251 0.6164

TBILL 04.18.12 PIBL1211D086 7M 4/18/2012 219 0.60 35.923818 0.7700 12:45:35 PM 0.7949 0.8365 0.6496 0.6401

TBILL 05.02.12 PIBL1211E094 8M 5/2/2012 233 0.64 143.434850 0.7700 12:45:43 PM 0.7832 0.8613 0.6740 0.6638

TBILL 06.13.12 PIBL1211F128 9M 6/13/2012 275 0.75 0.730000 0.6000 11:21:56 AM 0.6000 0.9358 0.7475 0.7348

TBILL 06.27.12 PIBL1211F137 10M 6/27/2012 289 0.79    0.9606 0.7719 0.7585

TBILL 07.11.12 PIBL1211G145 10M 7/11/2012 303 0.83 2.619655 0.8200 11:45:17 AM 0.8200 0.9854 0.7964 0.7822

TBILL 08.08.12 PIBL1211H162 11M 8/8/2012 331 0.91 420.700000 0.8000 3:18:25 PM 0.8058 1.0350 0.8453 0.8296

TBILL 08.22.12 PIBL1211H171 1Y 8/22/2012 345 0.95    1.0598 0.8698 0.8533

TBILL 09.05.12* PIBL1211I189 1Y 9/5/2012 359 0.98 928.809000 0.8200 2:29:35 PM 0.8770 1.0846 0.8943 0.8770
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