
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 13 0.04    3.6706 3.5964 3.5955

TBILL 01.11.12* PIBL1211A016 1M 1/11/2012 34 0.09    2.2192 2.0150 2.0125

TBILL 01.25.12 PIBL0611G030 2M 1/25/2012 48 0.13    2.1149 1.8456 1.8428

TBILL 02.01.12 PIBL0311K229 2M 2/1/2012 55 0.15    2.0627 1.7609 1.7579

TBILL 02.08.12 PIBL1211B033 2M 2/8/2012 62 0.17    2.0106 1.6761 1.6730

TBILL 02.15.12 PIBL0311K238 2M 2/15/2012 69 0.19 2.269000 1.0000 11:11:29 AM 1.0000 1.9584 1.5914 1.5882

TBILL 02.22.12 PIBL1211B042 2M 2/22/2012 76 0.21    1.9063 1.5067 1.5033

TBILL 03.07.12* PIBL1211C050 3M 3/7/2012 90 0.25 242.375910 1.0000 2:15:49 PM 1.3336 1.8019 1.3373 1.3336

TBILL 03.21.12 PIBL1211C069 4M 3/21/2012 104 0.28    1.7702 1.3427 1.3324

TBILL 04.04.12 PIBL1211D077 4M 4/4/2012 118 0.32    1.7385 1.3481 1.3311

TBILL 04.18.12 PIBL1211D086 5M 4/18/2012 132 0.36    1.7068 1.3534 1.3299

TBILL 05.02.12 PIBL1211E094 5M 5/2/2012 146 0.40    1.6751 1.3588 1.3287

TBILL 05.16.12 PIBL0611K044 5M 5/16/2012 160 0.44    1.6434 1.3642 1.3275

TBILL 06.13.12* PIBL1211F128 6M 6/13/2012 188 0.52    1.5800 1.3750 1.3250

TBILL 06.27.12 PIBL1211F137 7M 6/27/2012 202 0.55 1.460000 1.5000 10:56:15 AM 1.5000 1.5993 1.3950 1.3425

TBILL 07.11.12 PIBL1211G145 7M 7/11/2012 216 0.59    1.6185 1.4150 1.3600

TBILL 08.08.12 PIBL1211H162 8M 8/8/2012 244 0.67    1.6571 1.4550 1.3950

TBILL 08.22.12 PIBL1211H171 9M 8/22/2012 258 0.71    1.6763 1.4750 1.4125

TBILL 09.05.12 PIBL1211I189 9M 9/5/2012 272 0.75    1.6956 1.4950 1.4300

TBILL 09.19.12 PIBL1211I198 10M 9/19/2012 286 0.78    1.7149 1.5150 1.4475

TBILL 10.17.12 PIBL1211J213 11M 10/17/2012 314 0.86 0.102000 1.3500 3:30:21 PM 1.3500 1.7534 1.5550 1.4825

TBILL 10.31.12* PIBL1211K220 1Y 10/31/2012 328 0.90 38.776000 1.1500 3:07:13 PM 1.1740 1.7727 1.5750 1.5000
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