
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 03.21.12 PIBL1211C069 <1M 3/21/2012 2 0.01    3.9554 3.9478 3.9478

TBILL 04.04.12 PIBL1211D077 <1M 4/4/2012 16 0.04    3.3311 3.2173 3.2173

TBILL 04.11.12 PIBL0312A013 <1M 4/11/2012 23 0.06    3.0189 2.8520 2.8520

TBILL 04.18.12 PIBL1211D086 1M 4/18/2012 30 0.08    2.7068 2.4867 2.4867

TBILL 04.25.12* PIBL0312A022 1M 4/25/2012 37 0.10 53.500000 1.5000 10:29:53 AM 2.1215 2.3946 2.1215 2.1215

TBILL 05.02.12 PIBL1211E094 1M 5/2/2012 44 0.12    2.3897 2.1263 2.1263

TBILL 05.09.12 PIBL0312B030 2M 5/9/2012 51 0.14    2.3848 2.1311 2.1311

TBILL 05.16.12 PIBL0611K044 2M 5/16/2012 58 0.16    2.3799 2.1360 2.1360

TBILL 05.23.12 PIBL0312B049 2M 5/23/2012 65 0.18    2.3750 2.1408 2.1408

TBILL 06.06.12 PIBL0312C057 2M 6/6/2012 79 0.22    2.3651 2.1505 2.1505

TBILL 06.13.12 PIBL1211F128 3M 6/13/2012 86 0.24    2.3602 2.1553 2.1553

TBILL 06.27.12* PIBL1211F137 3M 6/27/2012 100 0.27    2.3504 2.1650 2.1650

TBILL 07.11.12 PIBL1211G145 4M 7/11/2012 114 0.31    2.3809 2.1958 2.1917

TBILL 07.25.12 PIBL1211G154 4M 7/25/2012 128 0.35    2.4114 2.2267 2.2183

TBILL 08.08.12 PIBL1211H162 5M 8/8/2012 142 0.39 53.849445 2.1500 3:11:04 PM 2.0519 2.4419 2.2575 2.2450

TBILL 08.22.12 PIBL1211H171 5M 8/22/2012 156 0.43 1.006000 2.1250 9:41:57 AM 2.1250 2.4724 2.2883 2.2717

TBILL 09.05.12 PIBL1211I189 5M 9/5/2012 170 0.47    2.5029 2.3192 2.2983

TBILL 09.19.12* PIBL1211I198 6M 9/19/2012 184 0.50    2.5335 2.3500 2.3250

TBILL 10.17.12 PIBL1211J213 7M 10/17/2012 212 0.58    2.6163 2.4333 2.3749

TBILL 10.31.12 PIBL1211K220 8M 10/31/2012 226 0.62    2.6578 2.4750 2.3999

TBILL 01.09.13 PIBL1212A014 10M 1/9/2013 296 0.81    2.8650 2.6833 2.5246

TBILL 02.06.13 PIBL1212B031 11M 2/6/2013 324 0.89    2.9479 2.7667 2.5745

TBILL 02.20.13 PIBL1212B040 11M 2/20/2013 338 0.93    2.9893 2.8083 2.5995

TBILL 03.06.13* PIBL1212C058 1Y 3/6/2013 352 0.96 0.122000 2.4000 3:42:10 PM 2.4000 3.0308 2.8500 2.6245
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