
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 5 0.01 2.924000 2.4000 10:16:22 AM 2.4000 4.2464 4.2226 4.1006

TBILL 11.09.11 PIBL0311H161 <1M 11/9/2011 12 0.03    3.8026 3.7371 3.4017

TBILL 11.16.11 PIBL1210K231 <1M 11/16/2011 19 0.05 0.504000 2.4000 10:09:43 AM 2.4000 3.3588 3.2516 2.7028

TBILL 11.23.11 PIBL0311H170 1M 11/23/2011 26 0.07 105.502000 1.4000 4:05:59 PM 1.4048 2.9150 2.7661 2.0038

TBILL 11.29.11* PIBL1210L249 1M 11/29/2011 32 0.09    2.5346 2.3500 1.4048

TBILL 12.07.11 PIBL0311I188 1M 12/7/2011 40 0.11    2.4020 2.2167 1.4034

TBILL 12.21.11 PIBL0311I197 2M 12/21/2011 54 0.15    2.1699 1.9833 1.4010

TBILL 01.11.12 PIBL1211A016 2M 1/11/2012 75 0.21    1.8217 1.6333 1.3974

TBILL 01.25.12* PIBL0611G030 3M 1/25/2012 89 0.24    1.5896 1.4000 1.3950

TBILL 02.08.12 PIBL1211B033 4M 2/8/2012 103 0.28 115.000000 1.1000 4:07:04 PM 1.1000 1.6155 1.4286 1.4236

TBILL 02.22.12 PIBL1211B042 4M 2/22/2012 117 0.32 0.613000 1.7500 10:14:20 AM 1.7500 1.6413 1.4571 1.4521

TBILL 03.07.12 PIBL1211C050 5M 3/7/2012 131 0.36 100.000000 1.1000 12:25:08 PM 1.1000 1.6672 1.4857 1.4807

TBILL 03.21.12 PIBL1211C069 5M 3/21/2012 145 0.40    1.6930 1.5143 1.5093

TBILL 04.04.12 PIBL1211D077 5M 4/4/2012 159 0.44    1.7189 1.5429 1.5379

TBILL 04.18.12 PIBL1211D086 6M 4/18/2012 173 0.47 0.097475 1.5000 10:52:07 AM 1.5000 1.7447 1.5714 1.5664

TBILL 05.02.12* PIBL1211E094 6M 5/2/2012 187 0.51 0.203000 2.2000 3:52:02 PM 2.2000 1.7706 1.6000 1.5950

TBILL 06.13.12 PIBL1211F128 8M 6/13/2012 229 0.63    1.8058 1.6313 1.6213

TBILL 06.27.12 PIBL1211F137 8M 6/27/2012 243 0.67    1.8176 1.6417 1.6300

TBILL 07.11.12 PIBL1211G145 9M 7/11/2012 257 0.70    1.8293 1.6521 1.6388

TBILL 08.08.12 PIBL1211H162 10M 8/8/2012 285 0.78    1.8528 1.6729 1.6563

TBILL 08.22.12 PIBL1211H171 10M 8/22/2012 299 0.82 125.032000 2.2000 3:51:50 PM 1.4809 1.8646 1.6833 1.6650

TBILL 09.05.12 PIBL1211I189 11M 9/5/2012 313 0.86 350.000000 1.3500 12:25:44 PM 1.3500 1.8763 1.6938 1.6738

TBILL 09.19.12 PIBL1211I198 11M 9/19/2012 327 0.90 41.000000 1.4000 12:00:57 PM 1.4000 1.8880 1.7042 1.6825

TBILL 10.17.12* PIBL1211J213 1Y 10/17/2012 355 0.97 33.283000 1.4250 12:01:05 PM 1.4225 1.9115 1.7250 1.7000
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