
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 01.25.12 PIBL0611G030 <1M 1/25/2012 14 0.04    3.6294 3.3147 3.2573

TBILL 02.01.12 PIBL0311K229 <1M 2/1/2012 21 0.06    3.1606 2.6765 2.5882

TBILL 02.08.12 PIBL1211B033 1M 2/8/2012 28 0.08    2.6919 2.0382 1.9191

TBILL 02.15.12* PIBL0311K238 1M 2/15/2012 35 0.10 100.000000 1.1000 11:26:27 AM 1.2500 2.2231 1.4000 1.2500

TBILL 02.22.12 PIBL1211B042 1M 2/22/2012 42 0.12    2.1605 1.3849 1.2639

TBILL 03.07.12 PIBL1211C050 2M 3/7/2012 56 0.15 18.023200 1.1250 2:22:11 PM 1.1160 2.0354 1.3546 1.2918

TBILL 03.14.12 PIBL0311L255 2M 3/14/2012 63 0.17 8.331000 1.1750 3:12:45 PM 1.1545 1.9729 1.3394 1.3057

TBILL 03.21.12 PIBL1211C069 2M 3/21/2012 70 0.19    1.9103 1.3243 1.3197

TBILL 04.04.12 PIBL1211D077 3M 4/4/2012 84 0.23 2.014563 1.1250 10:09:33 AM 1.1250 1.7852 1.2940 1.3475

TBILL 04.11.12* PIBL0312A013 3M 4/11/2012 91 0.25 213.281874 1.4500 3:32:36 PM 1.3637 1.7227 1.2788 1.3615

TBILL 04.18.12 PIBL1211D086 3M 4/18/2012 98 0.27    1.7691 1.3439 1.3955

TBILL 05.02.12 PIBL1211E094 4M 5/2/2012 112 0.31    1.8618 1.4741 1.4635

TBILL 05.16.12 PIBL0611K044 4M 5/16/2012 126 0.35    1.9546 1.6043 1.5315

TBILL 06.13.12 PIBL1211F128 5M 6/13/2012 154 0.42 35.272000 1.2500 2:41:31 PM 1.2500 2.1401 1.8646 1.6675

TBILL 06.27.12 PIBL1211F137 5M 6/27/2012 168 0.46 1.220000 1.2500 2:50:58 PM 1.2500 2.2328 1.9948 1.7355

TBILL 07.11.12* PIBL1211G145 6M 7/11/2012 182 0.50 515.565319 1.7572 3:44:16 PM 1.8035 2.3256 2.1250 1.8035

TBILL 08.08.12 PIBL1211H162 7M 8/8/2012 210 0.58    2.3479 2.1442 1.8337

TBILL 08.22.12 PIBL1211H171 8M 8/22/2012 224 0.61    2.3590 2.1538 1.8488

TBILL 09.05.12 PIBL1211I189 8M 9/5/2012 238 0.65 0.590900 2.2500 11:09:39 AM 2.2500 2.3701 2.1635 1.8640

TBILL 09.19.12 PIBL1211I198 9M 9/19/2012 252 0.69    2.3813 2.1731 1.8791

TBILL 10.17.12 PIBL1211J213 9M 10/17/2012 280 0.77    2.4036 2.1923 1.9093

TBILL 10.31.12 PIBL1211K220 10M 10/31/2012 294 0.81    2.4147 2.2019 1.9244

TBILL 01.09.13* PIBL1212A014 1Y 1/9/2013 364 1.00 1.157000 1.8150 3:51:13 PM 1.8077 2.4704 2.2500 2.0000
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