
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 02.15.12 PIBL0311K238 <1M 2/15/2012 7 0.02    3.8611 3.8265 3.8176

TBILL 02.22.12 PIBL1211B042 <1M 2/22/2012 14 0.04    3.4074 3.3324 3.3132

TBILL 03.07.12 PIBL1211C050 1M 3/7/2012 28 0.08    2.4999 2.3441 2.3044

TBILL 03.14.12* PIBL0311L255 1M 3/14/2012 35 0.10    2.0462 1.8500 1.8000

TBILL 03.21.12 PIBL1211C069 1M 3/21/2012 42 0.12    2.0504 1.8406 1.7969

TBILL 04.04.12 PIBL1211D077 2M 4/4/2012 56 0.15    2.0588 1.8219 1.7906

TBILL 04.11.12 PIBL0312A013 2M 4/11/2012 63 0.17    2.0631 1.8125 1.7875

TBILL 04.18.12 PIBL1211D086 2M 4/18/2012 70 0.19    2.0673 1.8031 1.7844

TBILL 04.25.12 PIBL0312A022 2M 4/25/2012 77 0.21 21.629000 1.5001 3:27:00 PM 1.5000 2.0715 1.7938 1.7812

TBILL 05.02.12 PIBL1211E094 3M 5/2/2012 84 0.23    2.0758 1.7844 1.7781

TBILL 05.09.12* PIBL0312B030 3M 5/9/2012 91 0.25 1207.400000 1.7750 8:54:08 AM 1.7750 2.0800 1.7750 1.7750

TBILL 05.16.12 PIBL0611K044 3M 5/16/2012 98 0.27    2.1265 1.8163 1.8147

TBILL 06.13.12 PIBL1211F128 4M 6/13/2012 126 0.35    2.3125 1.9814 1.9734

TBILL 06.27.12 PIBL1211F137 5M 6/27/2012 140 0.38    2.4056 2.0639 2.0528

TBILL 07.11.12 PIBL1211G145 5M 7/11/2012 154 0.42    2.4986 2.1465 2.1322

TBILL 07.25.12 PIBL1211G154 5M 7/25/2012 168 0.46 1.945000 1.8750 3:51:21 PM 1.8750 2.5916 2.2290 2.2116

TBILL 08.08.12* PIBL1211H162 6M 8/8/2012 182 0.50 578.924504 2.2850 4:14:37 PM 2.2895 2.6846 2.3115 2.2910

TBILL 08.22.12 PIBL1211H171 7M 8/22/2012 196 0.54    2.6872 2.3260 2.3054

TBILL 09.05.12 PIBL1211I189 7M 9/5/2012 210 0.58    2.6899 2.3405 2.3199

TBILL 09.19.12 PIBL1211I198 8M 9/19/2012 224 0.61    2.6925 2.3550 2.3344

TBILL 10.17.12 PIBL1211J213 9M 10/17/2012 252 0.69    2.6978 2.3840 2.3633

TBILL 10.31.12 PIBL1211K220 9M 10/31/2012 266 0.73 2.364914 2.0000 3:59:02 PM 2.0000 2.7004 2.3985 2.3778

TBILL 01.09.13 PIBL1212A014 11M 1/9/2013 336 0.92    2.7135 2.4710 2.4502

TBILL 02.06.13* PIBL1212B031 1Y 2/6/2013 364 1.00 60.000000 2.3750 11:26:45 AM 2.4791 2.7188 2.5000 2.4791

February 07, 2012


