
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 12.21.11 PIBL0311I197 <1M 12/21/2011 1     4.5000 4.5000 4.5000

TBILL 01.11.12 PIBL1211A016 <1M 1/11/2012 22 0.06    3.1302 3.0150 3.0150

TBILL 01.25.12* PIBL0611G030 1M 1/25/2012 36 0.10    2.2169 2.0250 2.0250

TBILL 02.01.12 PIBL0311K229 1M 2/1/2012 43 0.12    2.1602 1.9688 1.9594

TBILL 02.08.12 PIBL1211B033 2M 2/8/2012 50 0.14    2.1035 1.9125 1.8938

TBILL 02.15.12 PIBL0311K238 2M 2/15/2012 57 0.16    2.0467 1.8563 1.8281

TBILL 02.22.12 PIBL1211B042 2M 2/22/2012 64 0.18 150.000000 1.5000 4:14:42 PM 1.5000 1.9900 1.8000 1.7625

TBILL 03.07.12 PIBL1211C050 2M 3/7/2012 78 0.21    1.8765 1.6875 1.6313

TBILL 03.14.12 PIBL0311L255 3M 3/14/2012 85 0.23 244.440000 1.5000 4:13:25 PM 1.5000 1.8198 1.6313 1.5656

TBILL 03.21.12* PIBL1211C069 3M 3/21/2012 92 0.25    1.7631 1.5750 1.5000

TBILL 04.04.12 PIBL1211D077 4M 4/4/2012 106 0.29    1.7912 1.6000 1.5357

TBILL 04.18.12 PIBL1211D086 4M 4/18/2012 120 0.33    1.8193 1.6250 1.5714

TBILL 05.02.12 PIBL1211E094 5M 5/2/2012 134 0.37    1.8475 1.6500 1.6071

TBILL 05.16.12 PIBL0611K044 5M 5/16/2012 148 0.41    1.8756 1.6750 1.6429

TBILL 06.13.12 PIBL1211F128 6M 6/13/2012 176 0.48    1.9319 1.7250 1.7143

TBILL 06.27.12* PIBL1211F137 6M 6/27/2012 190 0.52    1.9600 1.7500 1.7500

TBILL 07.11.12 PIBL1211G145 7M 7/11/2012 204 0.56    1.9256 1.7167 1.6944

TBILL 08.08.12 PIBL1211H162 8M 8/8/2012 232 0.64    1.8568 1.6500 1.5833

TBILL 08.22.12 PIBL1211H171 8M 8/22/2012 246 0.67    1.8224 1.6167 1.5277

TBILL 09.05.12 PIBL1211I189 9M 9/5/2012 260 0.71    1.7880 1.5833 1.4722

TBILL 09.19.12 PIBL1211I198 9M 9/19/2012 274 0.75    1.7536 1.5500 1.4166

TBILL 10.17.12 PIBL1211J213 10M 10/17/2012 302 0.83    1.6848 1.4833 1.3055

TBILL 10.31.12* PIBL1211K220 1Y 10/31/2012 316 0.87 250.000000 1.2000 2:45:42 PM 1.2499 1.6504 1.4500 1.2499
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