
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 7 0.02    4.0425 4.0103 4.0103

TBILL 02.01.12 PIBL0311K229 <1M 2/1/2012 14 0.04    3.5087 3.4390 3.4390

TBILL 02.08.12 PIBL1211B033 <1M 2/8/2012 21 0.06    2.9749 2.8676 2.8676

TBILL 02.15.12 PIBL0311K238 1M 2/15/2012 28 0.08    2.4411 2.2963 2.2963

TBILL 02.22.12* PIBL1211B042 1M 2/22/2012 35 0.10    1.9073 1.7250 1.7250

TBILL 03.07.12 PIBL1211C050 2M 3/7/2012 49 0.13    1.8456 1.6500 1.6500

TBILL 03.14.12 PIBL0311L255 2M 3/14/2012 56 0.15    1.8147 1.6125 1.6125

TBILL 03.21.12 PIBL1211C069 2M 3/21/2012 63 0.17    1.7838 1.5750 1.5750

TBILL 04.04.12 PIBL1211D077 2M 4/4/2012 77 0.21    1.7221 1.5000 1.5000

TBILL 04.11.12 PIBL0312A013 3M 4/11/2012 84 0.23 185.051000 1.6250 11:09:43 AM 1.4251 1.6913 1.4625 1.4625

TBILL 04.18.12* PIBL1211D086 3M 4/18/2012 91 0.25    1.6604 1.4251 1.4251

TBILL 05.02.12 PIBL1211E094 4M 5/2/2012 105 0.29 0.181000 1.6250 11:09:56 AM 1.6250 1.7425 1.5125 1.5125

TBILL 05.16.12 PIBL0611K044 4M 5/16/2012 119 0.33    1.8246 1.6000 1.6000

TBILL 06.13.12 PIBL1211F128 5M 6/13/2012 147 0.40    1.9888 1.7750 1.7750

TBILL 06.27.12 PIBL1211F137 5M 6/27/2012 161 0.44    2.0710 1.8625 1.8625

TBILL 07.11.12* PIBL1211G145 6M 7/11/2012 175 0.48    2.1531 1.9500 1.9500

TBILL 08.08.12 PIBL1211H162 7M 8/8/2012 203 0.56    2.1685 1.9654 1.9646

TBILL 08.22.12 PIBL1211H171 7M 8/22/2012 217 0.59    2.1762 1.9731 1.9719

TBILL 09.05.12 PIBL1211I189 8M 9/5/2012 231 0.63    2.1838 1.9808 1.9792

TBILL 09.19.12 PIBL1211I198 8M 9/19/2012 245 0.67    2.1915 1.9885 1.9865

TBILL 10.17.12 PIBL1211J213 9M 10/17/2012 273 0.75    2.2069 2.0038 2.0012

TBILL 10.31.12 PIBL1211K220 10M 10/31/2012 287 0.79    2.2146 2.0115 2.0085

TBILL 01.09.13* PIBL1212A014 1Y 1/9/2013 357 0.98 6.115000 1.7505 3:47:44 PM 1.7505 2.2531 2.0500 2.0450
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