
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 04.18.12 PIBL1211D086 <1M 4/18/2012 5 0.01    3.8377 3.8187 3.7174

TBILL 04.25.12 PIBL0312A022 <1M 4/25/2012 12 0.03 101.690000 2.3000 11:00:36 AM 2.3000 3.5538 3.5016 3.2227

TBILL 05.02.12 PIBL1211E094 <1M 5/2/2012 19 0.05    3.2698 3.1844 2.7281

TBILL 05.09.12 PIBL0312B030 1M 5/9/2012 26 0.07 67.000000 1.8950 12:05:05 PM 1.6800 2.9859 2.8672 2.2335

TBILL 05.16.12* PIBL0611K044 1M 5/16/2012 33 0.09    2.7019 2.5500 1.7389

TBILL 05.23.12 PIBL0312B049 1M 5/23/2012 40 0.11 25.243389 1.8950 12:10:25 PM 1.8950 2.6844 2.5312 1.8215

TBILL 06.06.12 PIBL0312C057 2M 6/6/2012 54 0.15    2.6493 2.4938 1.9868

TBILL 06.13.12 PIBL1211F128 2M 6/13/2012 61 0.17    2.6317 2.4750 2.0694

TBILL 06.20.12 PIBL0312C066 2M 6/20/2012 68 0.19    2.6142 2.4563 2.1521

TBILL 06.27.12 PIBL1211F137 2M 6/27/2012 75 0.21    2.5966 2.4375 2.2347

TBILL 07.04.12 PIBL0312D074 3M 7/4/2012 82 0.22    2.5791 2.4188 2.3174

TBILL 07.11.12* PIBL1211G145 3M 7/11/2012 89 0.24    2.5615 2.4000 2.4000

TBILL 07.25.12 PIBL1211G154 4M 7/25/2012 103 0.28 3.298000 2.1250 11:31:19 AM 2.7030 2.5687 2.4071 2.4071

TBILL 08.08.12 PIBL1211H162 4M 8/8/2012 117 0.32    2.5758 2.4143 2.4143

TBILL 08.22.12 PIBL1211H171 5M 8/22/2012 131 0.36 0.201000 2.1250 9:52:12 AM 2.1250 2.5830 2.4214 2.4214

TBILL 09.05.12 PIBL1211I189 5M 9/5/2012 145 0.40    2.5901 2.4286 2.4286

TBILL 09.19.12 PIBL1211I198 5M 9/19/2012 159 0.44    2.5973 2.4357 2.4357

TBILL 10.17.12* PIBL1211J213 6M 10/17/2012 187 0.51    2.6115 2.4500 2.4500

TBILL 10.31.12 PIBL1211K220 7M 10/31/2012 201 0.55    2.6331 2.4741 2.4540

TBILL 01.09.13 PIBL1212A014 9M 1/9/2013 271 0.74    2.7410 2.5945 2.4741

TBILL 02.06.13 PIBL1212B031 10M 2/6/2013 299 0.82    2.7841 2.6427 2.4821

TBILL 02.20.13 PIBL1212B040 11M 2/20/2013 313 0.86    2.8057 2.6668 2.4861

TBILL 03.06.13 PIBL1212C058 11M 3/6/2013 327 0.90    2.8273 2.6909 2.4901

TBILL 03.20.13* PIBL1212C067 1Y 3/20/2013 341 0.93 52.032940 2.3501 12:00:36 PM 2.4941 2.8488 2.7150 2.4941
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