
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 03.14.12 PIBL0311L255 <1M 3/14/2012 1     4.0000 4.0000 4.0000

TBILL 03.21.12 PIBL1211C069 <1M 3/21/2012 8 0.02    3.6684 3.6350 3.6350

TBILL 04.04.12 PIBL1211D077 <1M 4/4/2012 22 0.06    3.0052 2.9050 2.9050

TBILL 04.11.12 PIBL0312A013 1M 4/11/2012 29 0.08 17.000000 1.8500 9:11:18 AM 1.8500 2.6735 2.5400 2.5400

TBILL 04.18.12* PIBL1211D086 1M 4/18/2012 36 0.10    2.3419 2.1750 2.1750

TBILL 04.25.12 PIBL0312A022 1M 4/25/2012 43 0.12 5.275000 1.7500 2:05:11 PM 1.7500 2.3422 2.1750 2.1750

TBILL 05.02.12 PIBL1211E094 2M 5/2/2012 50 0.14    2.3424 2.1750 2.1750

TBILL 05.09.12 PIBL0312B030 2M 5/9/2012 57 0.16    2.3426 2.1750 2.1750

TBILL 05.16.12 PIBL0611K044 2M 5/16/2012 64 0.18    2.3429 2.1750 2.1750

TBILL 05.23.12 PIBL0312B049 2M 5/23/2012 71 0.19    2.3431 2.1750 2.1750

TBILL 06.06.12 PIBL0312C057 3M 6/6/2012 85 0.23    2.3436 2.1750 2.1750

TBILL 06.13.12* PIBL1211F128 3M 6/13/2012 92 0.25    2.3438 2.1750 2.1750

TBILL 06.27.12 PIBL1211F137 4M 6/27/2012 106 0.29    2.3738 2.2036 2.2014

TBILL 07.11.12 PIBL1211G145 4M 7/11/2012 120 0.33    2.4037 2.2321 2.2279

TBILL 07.25.12 PIBL1211G154 5M 7/25/2012 134 0.37    2.4337 2.2607 2.2543

TBILL 08.08.12 PIBL1211H162 5M 8/8/2012 148 0.41    2.4636 2.2893 2.2807

TBILL 08.22.12 PIBL1211H171 5M 8/22/2012 162 0.44 1.675000 2.1251 2:35:58 PM 2.1251 2.4936 2.3179 2.3071

TBILL 09.05.12 PIBL1211I189 6M 9/5/2012 176 0.48    2.5235 2.3464 2.3336

TBILL 09.19.12* PIBL1211I198 6M 9/19/2012 190 0.52    2.5535 2.3750 2.3600

TBILL 10.17.12 PIBL1211J213 7M 10/17/2012 218 0.60    2.6377 2.4625 2.4496

TBILL 10.31.12 PIBL1211K220 8M 10/31/2012 232 0.64    2.6798 2.5062 2.4944

TBILL 01.09.13 PIBL1212A014 10M 1/9/2013 302 0.83    2.8904 2.7250 2.7183

TBILL 02.06.13 PIBL1212B031 11M 2/6/2013 330 0.90    2.9746 2.8125 2.8079

TBILL 02.20.13 PIBL1212B040 1Y 2/20/2013 344 0.94    3.0167 2.8562 2.8527

TBILL 03.06.13* PIBL1212C058 1Y 3/6/2013 358 0.98 0.653800 2.5100 2:16:11 PM 2.5100 3.0588 2.9000 2.8975
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