
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 1     4.0000 4.0000 4.0000

TBILL 04.25.12 PIBL0312A022 <1M 4/25/2012 8 0.02    3.7115 3.6750 3.6650

TBILL 05.02.12 PIBL1211E094 <1M 5/2/2012 15 0.04    3.4231 3.3500 3.3300

TBILL 05.09.12 PIBL0312B030 <1M 5/9/2012 22 0.06    3.1346 3.0250 2.9950

TBILL 05.16.12 PIBL0611K044 1M 5/16/2012 29 0.08 1.100000 1.8750 3:59:27 PM 1.8750 2.8462 2.7000 2.6600

TBILL 05.23.12* PIBL0312B049 1M 5/23/2012 36 0.10 4.354000 1.8750 11:41:45 AM 1.8750 2.5577 2.3750 2.3250

TBILL 06.06.12 PIBL0312C057 2M 6/6/2012 50 0.14 4.887000 1.8750 11:47:18 AM 1.8750 2.5590 2.3750 2.3250

TBILL 06.13.12 PIBL1211F128 2M 6/13/2012 57 0.16    2.5596 2.3750 2.3250

TBILL 06.20.12 PIBL0312C066 2M 6/20/2012 64 0.18 345.000000 2.4000 3:22:15 PM 2.4000 2.5603 2.3750 2.3250

TBILL 06.27.12 PIBL1211F137 2M 6/27/2012 71 0.19 0.085829 2.4000 10:05:10 AM 2.4000 2.5609 2.3750 2.3250

TBILL 07.04.12 PIBL0312D074 2M 7/4/2012 78 0.21 100.000000 2.5000 2:47:45 PM 2.5000 2.5615 2.3750 2.3250

TBILL 07.11.12 PIBL1211G145 3M 7/11/2012 85 0.23    2.5622 2.3750 2.3250

TBILL 07.25.12* PIBL1211G154 3M 7/25/2012 99 0.27    2.5635 2.3750 2.3250

TBILL 08.08.12 PIBL1211H162 4M 8/8/2012 113 0.31    2.5769 2.3875 2.3417

TBILL 08.22.12 PIBL1211H171 4M 8/22/2012 127 0.35 1.000000 2.1250 2:29:55 PM 2.1250 2.5904 2.4000 2.3583

TBILL 09.05.12 PIBL1211I189 5M 9/5/2012 141 0.39    2.6038 2.4125 2.3750

TBILL 09.19.12 PIBL1211I198 5M 9/19/2012 155 0.42    2.6173 2.4250 2.3917

TBILL 10.17.12* PIBL1211J213 6M 10/17/2012 183 0.50    2.6442 2.4500 2.4250

TBILL 10.31.12 PIBL1211K220 7M 10/31/2012 197 0.54    2.6664 2.4727 2.4432

TBILL 01.09.13 PIBL1212A014 9M 1/9/2013 267 0.73    2.7774 2.5864 2.5341

TBILL 02.06.13 PIBL1212B031 10M 2/6/2013 295 0.81 47.000000 2.3500 4:09:42 PM 2.3234 2.8219 2.6318 2.5705

TBILL 02.20.13 PIBL1212B040 10M 2/20/2013 309 0.85 25.148870 2.5000 4:08:18 PM 2.4698 2.8441 2.6545 2.5886

TBILL 03.06.13 PIBL1212C058 11M 3/6/2013 323 0.88    2.8663 2.6773 2.6068

TBILL 03.20.13* PIBL1212C067 1Y 3/20/2013 337 0.92    2.8885 2.7000 2.6250
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