
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 10.19.11 PIBL1210J215 <1M 10/19/2011 1     4.5000 4.5000 4.5000

TBILL 10.26.11 PIBL0311G153 <1M 10/26/2011 8 0.02    4.3131 4.2750 4.1862

TBILL 11.02.11 PIBL1210K222 <1M 11/2/2011 15 0.04    4.1262 4.0500 3.8724

TBILL 11.09.11 PIBL0311H161 <1M 11/9/2011 22 0.06    3.9392 3.8250 3.5586

TBILL 11.16.11 PIBL1210K231 1M 11/16/2011 29 0.08 37.114000 2.7000 3:45:27 PM 2.7000 3.7523 3.6000 3.2448

TBILL 11.23.11* PIBL0311H170 1M 11/23/2011 36 0.10 30.000000 3.2500 2:11:30 PM 3.2500 3.5654 3.3750 2.9311

TBILL 11.29.11 PIBL1210L249 1M 11/29/2011 42 0.12 1.458000 2.2500 10:38:20 AM 2.2500 3.4949 3.2964 2.8900

TBILL 12.07.11 PIBL0311I188 2M 12/7/2011 50 0.14    3.4009 3.1917 2.8353

TBILL 12.21.11 PIBL0311I197 2M 12/21/2011 64 0.18    3.2363 3.0083 2.7395

TBILL 01.11.12 PIBL1211A016 3M 1/11/2012 85 0.23    2.9895 2.7333 2.5958

TBILL 01.25.12* PIBL0611G030 3M 1/25/2012 99 0.27 150.000000 2.5000 2:08:31 PM 2.5000 2.8250 2.5500 2.5000

TBILL 02.08.12 PIBL1211B033 4M 2/8/2012 113 0.31    2.7999 2.5375 2.4958

TBILL 02.22.12 PIBL1211B042 4M 2/22/2012 127 0.35    2.7749 2.5250 2.4917

TBILL 03.07.12 PIBL1211C050 5M 3/7/2012 141 0.39    2.7498 2.5125 2.4875

TBILL 03.21.12 PIBL1211C069 5M 3/21/2012 155 0.42    2.7247 2.5000 2.4833

TBILL 04.04.12 PIBL1211D077 5M 4/4/2012 169 0.46    2.6997 2.4875 2.4792

TBILL 04.18.12* PIBL1211D086 6M 4/18/2012 183 0.50    2.6746 2.4750 2.4750

TBILL 05.02.12 PIBL1211E094 7M 5/2/2012 197 0.54    2.6783 2.4773 2.4773

TBILL 06.13.12 PIBL1211F128 8M 6/13/2012 239 0.65    2.6894 2.4841 2.4841

TBILL 06.27.12 PIBL1211F137 9M 6/27/2012 253 0.69    2.6931 2.4864 2.4864

TBILL 07.11.12 PIBL1211G145 9M 7/11/2012 267 0.73    2.6969 2.4886 2.4886

TBILL 08.08.12 PIBL1211H162 10M 8/8/2012 295 0.81 220.010000 2.4925 3:38:30 PM 2.2500 2.7043 2.4932 2.4932

TBILL 08.22.12 PIBL1211H171 10M 8/22/2012 309 0.85 80.000000 2.2500 2:09:33 PM 2.2500 2.7080 2.4955 2.4955

TBILL 09.05.12 PIBL1211I189 11M 9/5/2012 323 0.88    2.7117 2.4977 2.4977

TBILL 09.19.12* PIBL1211I198 1Y 9/19/2012 337 0.92    2.7154 2.5000 2.5000
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