
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 1     4.5000 4.5000 4.5000

TBILL 12.07.11 PIBL0311I188 <1M 12/7/2011 9 0.02    4.0932 4.0535 4.0442

TBILL 12.21.11 PIBL0311I197 <1M 12/21/2011 23 0.06    3.3813 3.2721 3.2465

TBILL 01.11.12* PIBL1211A016 1M 1/11/2012 44 0.12    2.3135 2.1000 2.0500

TBILL 01.25.12 PIBL0611G030 2M 1/25/2012 58 0.16    2.2081 1.9687 2.0052

TBILL 02.01.12 PIBL0311K229 2M 2/1/2012 65 0.18    2.1554 1.9031 1.9828

TBILL 02.08.12 PIBL1211B033 2M 2/8/2012 72 0.20    2.1027 1.8375 1.9604

TBILL 02.15.12 PIBL0311K238 2M 2/15/2012 79 0.22 32.000000 1.1000 10:53:07 AM 1.1000 2.0500 1.7719 1.9380

TBILL 02.22.12 PIBL1211B042 3M 2/22/2012 86 0.24    1.9973 1.7062 1.9156

TBILL 03.07.12* PIBL1211C050 3M 3/7/2012 100 0.27 900.000000 1.8750 3:37:11 PM 1.8708 1.8919 1.5750 1.8708

TBILL 03.21.12 PIBL1211C069 4M 3/21/2012 114 0.31    1.8708 1.5679 1.8178

TBILL 04.04.12 PIBL1211D077 4M 4/4/2012 128 0.35    1.8497 1.5607 1.7649

TBILL 04.18.12 PIBL1211D086 5M 4/18/2012 142 0.39    1.8285 1.5536 1.7119

TBILL 05.02.12 PIBL1211E094 5M 5/2/2012 156 0.43 0.700000 1.6000 10:08:20 AM 1.6000 1.8074 1.5464 1.6589

TBILL 05.16.12 PIBL0611K044 5M 5/16/2012 170 0.47    1.7863 1.5393 1.6059

TBILL 06.13.12* PIBL1211F128 6M 6/13/2012 198 0.54    1.7440 1.5250 1.5000

TBILL 06.27.12 PIBL1211F137 7M 6/27/2012 212 0.58    1.7419 1.5225 1.4925

TBILL 07.11.12 PIBL1211G145 8M 7/11/2012 226 0.62    1.7398 1.5200 1.4850

TBILL 08.08.12 PIBL1211H162 9M 8/8/2012 254 0.70    1.7356 1.5150 1.4700

TBILL 08.22.12 PIBL1211H171 9M 8/22/2012 268 0.73    1.7335 1.5125 1.4625

TBILL 09.05.12 PIBL1211I189 9M 9/5/2012 282 0.77    1.7314 1.5100 1.4550

TBILL 09.19.12 PIBL1211I198 10M 9/19/2012 296 0.81    1.7294 1.5075 1.4475

TBILL 10.17.12 PIBL1211J213 11M 10/17/2012 324 0.89    1.7252 1.5025 1.4325

TBILL 10.31.12* PIBL1211K220 1Y 10/31/2012 338 0.93 50.000000 1.4250 3:58:33 PM 1.4250 1.7231 1.5000 1.4250
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