
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 10.26.11 PIBL0311G153 <1M 10/26/2011 1     4.5000 4.5000 4.5000

TBILL 11.02.11 PIBL1210K222 <1M 11/2/2011 8 0.02    4.1266 4.0882 4.0831

TBILL 11.09.11 PIBL0311H161 <1M 11/9/2011 15 0.04    3.7533 3.6765 3.6662

TBILL 11.16.11 PIBL1210K231 <1M 11/16/2011 22 0.06    3.3799 3.2647 3.2493

TBILL 11.23.11 PIBL0311H170 1M 11/23/2011 29 0.08    3.0066 2.8529 2.8324

TBILL 11.29.11* PIBL1210L249 1M 11/29/2011 35 0.10    2.6865 2.5000 2.4750

TBILL 12.07.11 PIBL0311I188 1M 12/7/2011 43 0.12    2.5454 2.3596 2.3375

TBILL 12.21.11 PIBL0311I197 2M 12/21/2011 57 0.16    2.2983 2.1140 2.0968

TBILL 01.11.12 PIBL1211A016 2M 1/11/2012 78 0.21    1.9278 1.7456 1.7357

TBILL 01.25.12* PIBL0611G030 3M 1/25/2012 92 0.25 6.670000 1.0500 12:05:12 PM 1.8634 1.6808 1.5000 1.4950

TBILL 02.08.12 PIBL1211B033 4M 2/8/2012 106 0.29    1.7122 1.5321 1.5243

TBILL 02.22.12 PIBL1211B042 4M 2/22/2012 120 0.33    1.7437 1.5643 1.5536

TBILL 03.07.12 PIBL1211C050 5M 3/7/2012 134 0.37    1.7751 1.5964 1.5829

TBILL 03.21.12 PIBL1211C069 5M 3/21/2012 148 0.41    1.8066 1.6286 1.6121

TBILL 04.04.12 PIBL1211D077 5M 4/4/2012 162 0.44    1.8380 1.6607 1.6414

TBILL 04.18.12 PIBL1211D086 6M 4/18/2012 176 0.48 12.200000 1.1500 12:12:19 PM 1.1512 1.8695 1.6929 1.6707

TBILL 05.02.12* PIBL1211E094 6M 5/2/2012 190 0.52    1.9010 1.7250 1.7000

TBILL 06.13.12 PIBL1211F128 8M 6/13/2012 232 0.64    1.9190 1.7438 1.7125

TBILL 06.27.12 PIBL1211F137 8M 6/27/2012 246 0.67    1.9250 1.7500 1.7167

TBILL 07.11.12 PIBL1211G145 9M 7/11/2012 260 0.71    1.9310 1.7562 1.7208

TBILL 08.08.12 PIBL1211H162 10M 8/8/2012 288 0.79 4.500000 1.9155 11:11:49 AM 1.9155 1.9430 1.7687 1.7292

TBILL 08.22.12 PIBL1211H171 10M 8/22/2012 302 0.83 124.000000 1.5000 3:30:40 PM 1.5000 1.9490 1.7750 1.7333

TBILL 09.05.12 PIBL1211I189 11M 9/5/2012 316 0.87    1.9550 1.7812 1.7375

TBILL 09.19.12 PIBL1211I198 11M 9/19/2012 330 0.90    1.9611 1.7875 1.7417

TBILL 10.17.12* PIBL1211J213 1Y 10/17/2012 358 0.98    1.9731 1.8000 1.7500
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