
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 11.16.11 PIBL1210K231 <1M 11/16/2011 7 0.02    4.1665 4.1415 4.1378

TBILL 11.23.11 PIBL0311H170 <1M 11/23/2011 14 0.04    3.7774 3.7232 3.7152

TBILL 11.29.11 PIBL1210L249 <1M 11/29/2011 20 0.05 0.050091 3.5000 11:27:01 AM 3.5000 3.4439 3.3646 3.3530

TBILL 12.07.11 PIBL0311I188 1M 12/7/2011 28 0.08    2.9993 2.8866 2.8701

TBILL 12.21.11* PIBL0311I197 1M 12/21/2011 42 0.12    2.2212 2.0500 2.0250

TBILL 01.11.12 PIBL1211A016 2M 1/11/2012 63 0.17    1.7777 1.6000 1.5321

TBILL 01.25.12 PIBL0611G030 2M 1/25/2012 77 0.21    1.4821 1.3000 1.2036

TBILL 02.01.12 PIBL0311K229 3M 2/1/2012 84 0.23 6.145000 0.7500 3:56:08 PM 0.7370 1.3343 1.1500 1.0393

TBILL 02.08.12* PIBL1211B033 3M 2/8/2012 91 0.25    1.1865 1.0000 0.8750

TBILL 02.22.12 PIBL1211B042 4M 2/22/2012 105 0.29    1.2057 1.0208 0.9083

TBILL 03.07.12 PIBL1211C050 4M 3/7/2012 119 0.33    1.2249 1.0417 0.9417

TBILL 03.21.12 PIBL1211C069 5M 3/21/2012 133 0.36    1.2440 1.0625 0.9750

TBILL 04.04.12 PIBL1211D077 5M 4/4/2012 147 0.40    1.2632 1.0833 1.0083

TBILL 04.18.12 PIBL1211D086 5M 4/18/2012 161 0.44    1.2824 1.1042 1.0417

TBILL 05.02.12* PIBL1211E094 6M 5/2/2012 175 0.48    1.3015 1.1250 1.0750

TBILL 06.13.12 PIBL1211F128 7M 6/13/2012 217 0.59    1.3296 1.1538 1.1096

TBILL 06.27.12 PIBL1211F137 8M 6/27/2012 231 0.63    1.3389 1.1635 1.1212

TBILL 07.11.12 PIBL1211G145 8M 7/11/2012 245 0.67    1.3483 1.1731 1.1327

TBILL 08.08.12 PIBL1211H162 9M 8/8/2012 273 0.75    1.3670 1.1923 1.1558

TBILL 08.22.12 PIBL1211H171 10M 8/22/2012 287 0.79    1.3763 1.2019 1.1673

TBILL 09.05.12 PIBL1211I189 10M 9/5/2012 301 0.82 1.394000 1.5000 11:29:00 AM 1.5000 1.3857 1.2115 1.1788

TBILL 09.19.12 PIBL1211I198 11M 9/19/2012 315 0.86    1.3950 1.2212 1.1904

TBILL 10.17.12 PIBL1211J213 11M 10/17/2012 343 0.94    1.4137 1.2404 1.2135

TBILL 10.31.12* PIBL1211K220 1Y 10/31/2012 357 0.98    1.4231 1.2500 1.2250
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