
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 11.02.11 PIBL1210K222 <1M 11/2/2011 7 0.02 0.800000 2.0000 9:48:09 AM 2.0000 4.1621 4.1273 4.1273

TBILL 11.09.11 PIBL0311H161 <1M 11/9/2011 14 0.04    3.7679 3.6924 3.6924

TBILL 11.16.11 PIBL1210K231 <1M 11/16/2011 21 0.06    3.3737 3.2576 3.2576

TBILL 11.23.11 PIBL0311H170 1M 11/23/2011 28 0.08    2.9794 2.8227 2.8227

TBILL 11.29.11* PIBL1210L249 1M 11/29/2011 34 0.09 0.183485 1.0000 3:25:44 PM 1.0000 2.6415 2.4500 2.4500

TBILL 12.07.11 PIBL0311I188 1M 12/7/2011 42 0.12    2.4977 2.3118 2.3096

TBILL 12.21.11 PIBL0311I197 2M 12/21/2011 56 0.15    2.2461 2.0698 2.0640

TBILL 01.11.12 PIBL1211A016 2M 1/11/2012 77 0.21    1.8686 1.7069 1.6956

TBILL 01.25.12* PIBL0611G030 3M 1/25/2012 91 0.25 6.468000 2.0000 11:48:02 AM 1.6178 1.6169 1.4650 1.4500

TBILL 02.08.12 PIBL1211B033 4M 2/8/2012 105 0.29    1.6494 1.4936 1.5505

TBILL 02.22.12 PIBL1211B042 4M 2/22/2012 119 0.33    1.6819 1.5221 1.6510

TBILL 03.07.12 PIBL1211C050 5M 3/7/2012 133 0.36 80.089353 1.1250 3:46:35 PM 1.1372 1.7143 1.5507 1.7515

TBILL 03.21.12 PIBL1211C069 5M 3/21/2012 147 0.40    1.7468 1.5793 1.8520

TBILL 04.04.12 PIBL1211D077 5M 4/4/2012 161 0.44    1.7793 1.6079 1.9525

TBILL 04.18.12 PIBL1211D086 6M 4/18/2012 175 0.48 8.041000 1.5000 2:03:02 PM 1.5000 1.8118 1.6364 2.0530

TBILL 05.02.12* PIBL1211E094 6M 5/2/2012 189 0.52 1.460486 1.8400 3:44:27 PM 1.4509 1.8442 1.6650 2.1535

TBILL 06.13.12 PIBL1211F128 8M 6/13/2012 231 0.63    1.8571 1.6794 2.0401

TBILL 06.27.12 PIBL1211F137 8M 6/27/2012 245 0.67 46.000000 1.6000 10:56:46 AM 1.6000 1.8613 1.6842 2.0023

TBILL 07.11.12 PIBL1211G145 9M 7/11/2012 259 0.71    1.8656 1.6890 1.9645

TBILL 08.08.12 PIBL1211H162 10M 8/8/2012 287 0.79    1.8742 1.6985 1.8889

TBILL 08.22.12 PIBL1211H171 10M 8/22/2012 301 0.82    1.8785 1.7033 1.8512

TBILL 09.05.12 PIBL1211I189 11M 9/5/2012 315 0.86 2.057000 2.2000 3:59:10 PM 2.2000 1.8827 1.7081 1.8134

TBILL 09.19.12 PIBL1211I198 11M 9/19/2012 329 0.90    1.8870 1.7129 1.7756

TBILL 10.17.12* PIBL1211J213 1Y 10/17/2012 357 0.98    1.8956 1.7225 1.7000
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