
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 1     4.0000 4.0000 4.0000

TBILL 04.04.12 PIBL1211D077 <1M 4/4/2012 15 0.04 164.000000 2.2500 8:47:39 AM 2.2500 3.4115 3.3400 3.3500

TBILL 04.11.12 PIBL0312A013 <1M 4/11/2012 22 0.06 185.000000 2.2500 8:49:15 AM 2.2500 3.1173 3.0100 3.0250

TBILL 04.18.12 PIBL1211D086 1M 4/18/2012 29 0.08    2.8231 2.6800 2.7000

TBILL 04.25.12* PIBL0312A022 1M 4/25/2012 36 0.10    2.5288 2.3500 2.3750

TBILL 05.02.12 PIBL1211E094 1M 5/2/2012 43 0.12    2.5152 2.3333 2.3639

TBILL 05.09.12 PIBL0312B030 2M 5/9/2012 50 0.14    2.5015 2.3167 2.3528

TBILL 05.16.12 PIBL0611K044 2M 5/16/2012 57 0.16    2.4878 2.3000 2.3417

TBILL 05.23.12 PIBL0312B049 2M 5/23/2012 64 0.18    2.4741 2.2833 2.3306

TBILL 06.06.12 PIBL0312C057 2M 6/6/2012 78 0.21    2.4468 2.2500 2.3083

TBILL 06.13.12 PIBL1211F128 3M 6/13/2012 85 0.23    2.4331 2.2333 2.2972

TBILL 06.27.12* PIBL1211F137 3M 6/27/2012 99 0.27    2.4058 2.2000 2.2750

TBILL 07.11.12 PIBL1211G145 4M 7/11/2012 113 0.31    2.4320 2.2292 2.2792

TBILL 07.25.12 PIBL1211G154 4M 7/25/2012 127 0.35    2.4582 2.2583 2.2833

TBILL 08.08.12 PIBL1211H162 5M 8/8/2012 141 0.39    2.4844 2.2875 2.2875

TBILL 08.22.12 PIBL1211H171 5M 8/22/2012 155 0.42 1.007307 2.1252 2:08:25 PM 2.1252 2.5106 2.3167 2.2917

TBILL 09.05.12 PIBL1211I189 5M 9/5/2012 169 0.46    2.5369 2.3458 2.2958

TBILL 09.19.12* PIBL1211I198 6M 9/19/2012 183 0.50    2.5631 2.3750 2.3000

TBILL 10.17.12 PIBL1211J213 7M 10/17/2012 211 0.58    2.6444 2.4583 2.4000

TBILL 10.31.12 PIBL1211K220 8M 10/31/2012 225 0.62    2.6850 2.5000 2.4500

TBILL 01.09.13 PIBL1212A014 10M 1/9/2013 295 0.81 1.011000 1.8750 3:21:34 PM 1.8750 2.8882 2.7083 2.7000

TBILL 02.06.13 PIBL1212B031 11M 2/6/2013 323 0.88    2.9695 2.7917 2.8000

TBILL 02.20.13 PIBL1212B040 11M 2/20/2013 337 0.92    3.0101 2.8333 2.8500

TBILL 03.06.13* PIBL1212C058 1Y 3/6/2013 351 0.96    3.0508 2.8750 2.9000
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