
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 11.29.11 PIBL1210L249 <1M 11/29/2011 5 0.01    4.1512 4.1231 4.1177

TBILL 12.07.11 PIBL0311I188 <1M 12/7/2011 13 0.04    3.4536 3.3692 3.3531

TBILL 12.21.11* PIBL0311I197 1M 12/21/2011 27 0.07    2.2327 2.0500 2.0150

TBILL 01.11.12 PIBL1211A016 2M 1/11/2012 48 0.13    1.9522 1.7667 1.7217

TBILL 01.25.12 PIBL0611G030 2M 1/25/2012 62 0.17    1.7653 1.5778 1.5261

TBILL 02.01.12 PIBL0311K229 2M 2/1/2012 69 0.19    1.6718 1.4833 1.4283

TBILL 02.08.12 PIBL1211B033 2M 2/8/2012 76 0.21    1.5783 1.3889 1.3306

TBILL 02.15.12 PIBL0311K238 3M 2/15/2012 83 0.23 13.011397 1.0261 3:18:35 PM 1.0258 1.4848 1.2944 1.2328

TBILL 02.22.12* PIBL1211B042 3M 2/22/2012 90 0.25    1.3913 1.2000 1.1350

TBILL 03.07.12 PIBL1211C050 4M 3/7/2012 104 0.28 0.743200 1.0000 11:43:25 AM 1.0000 1.3920 1.2000 1.1383

TBILL 03.21.12 PIBL1211C069 4M 3/21/2012 118 0.32    1.3926 1.2000 1.1417

TBILL 04.04.12 PIBL1211D077 5M 4/4/2012 132 0.36    1.3933 1.2000 1.1450

TBILL 04.18.12 PIBL1211D086 5M 4/18/2012 146 0.40 3.008000 1.2000 2:21:42 PM 1.2000 1.3939 1.2000 1.1483

TBILL 05.02.12 PIBL1211E094 5M 5/2/2012 160 0.44    1.3946 1.2000 1.1517

TBILL 05.16.12* PIBL0611K044 6M 5/16/2012 174 0.48 0.501000 1.0800 11:32:35 AM 1.0800 1.3952 1.2000 1.1550

TBILL 06.13.12 PIBL1211F128 7M 6/13/2012 202 0.55    1.4266 1.2329 1.1704

TBILL 06.27.12 PIBL1211F137 7M 6/27/2012 216 0.59    1.4423 1.2494 1.1781

TBILL 07.11.12 PIBL1211G145 8M 7/11/2012 230 0.63    1.4579 1.2658 1.1858

TBILL 08.08.12 PIBL1211H162 9M 8/8/2012 258 0.71    1.4893 1.2988 1.2012

TBILL 08.22.12 PIBL1211H171 9M 8/22/2012 272 0.75 1.269000 1.0500 10:52:45 AM 1.0500 1.5050 1.3152 1.2090

TBILL 09.05.12 PIBL1211I189 10M 9/5/2012 286 0.78 0.100000 1.0500 3:29:03 PM 1.0500 1.5207 1.3317 1.2167

TBILL 09.19.12 PIBL1211I198 10M 9/19/2012 300 0.82    1.5364 1.3481 1.2244

TBILL 10.17.12 PIBL1211J213 11M 10/17/2012 328 0.90    1.5678 1.3810 1.2398

TBILL 10.31.12* PIBL1211K220 1Y 10/31/2012 342 0.94 0.500000 1.0510 2:21:40 PM 1.0510 1.5835 1.3975 1.2475
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