
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 04.25.12 PIBL0312A022 <1M 4/25/2012 1     4.0000 4.0000 4.0000

TBILL 05.02.12 PIBL1211E094 <1M 5/2/2012 8 0.02    3.7478 3.7167 3.7125

TBILL 05.09.12 PIBL0312B030 <1M 5/9/2012 15 0.04    3.4955 3.4333 3.4250

TBILL 05.16.12 PIBL0611K044 <1M 5/16/2012 22 0.06    3.2433 3.1500 3.1375

TBILL 05.23.12 PIBL0312B049 1M 5/23/2012 29 0.08    2.9910 2.8667 2.8500

TBILL 06.06.12* PIBL0312C057 1M 6/6/2012 43 0.12 0.302400 2.5000 11:36:11 AM 2.5000 2.4865 2.3000 2.2750

TBILL 06.13.12 PIBL1211F128 2M 6/13/2012 50 0.14    2.4916 2.3050 2.2807

TBILL 06.20.12 PIBL0312C066 2M 6/20/2012 57 0.16    2.4966 2.3100 2.2864

TBILL 06.27.12 PIBL1211F137 2M 6/27/2012 64 0.18    2.5017 2.3150 2.2921

TBILL 07.04.12 PIBL0312D074 2M 7/4/2012 71 0.19    2.5068 2.3200 2.2979

TBILL 07.11.12 PIBL1211G145 2M 7/11/2012 78 0.21    2.5118 2.3250 2.3036

TBILL 07.25.12* PIBL1211G154 3M 7/25/2012 92 0.25    2.5219 2.3350 2.3150

TBILL 08.08.12 PIBL1211H162 4M 8/8/2012 106 0.29    2.5280 2.3407 2.3221

TBILL 08.22.12 PIBL1211H171 4M 8/22/2012 120 0.33    2.5340 2.3464 2.3293

TBILL 09.05.12 PIBL1211I189 5M 9/5/2012 134 0.37    2.5401 2.3521 2.3364

TBILL 09.19.12 PIBL1211I198 5M 9/19/2012 148 0.41    2.5461 2.3579 2.3436

TBILL 10.17.12 PIBL1211J213 6M 10/17/2012 176 0.48 0.102000 2.5000 9:56:05 AM 2.5000 2.5582 2.3693 2.3579

TBILL 10.31.12* PIBL1211K220 6M 10/31/2012 190 0.52    2.5642 2.3750 2.3650

TBILL 01.09.13 PIBL1212A014 9M 1/9/2013 260 0.71    2.6452 2.4583 2.4379

TBILL 02.06.13 PIBL1212B031 10M 2/6/2013 288 0.79    2.6775 2.4917 2.4671

TBILL 02.20.13 PIBL1212B040 10M 2/20/2013 302 0.83    2.6937 2.5083 2.4817

TBILL 03.06.13 PIBL1212C058 11M 3/6/2013 316 0.87    2.7099 2.5250 2.4962

TBILL 03.20.13 PIBL1212C067 11M 3/20/2013 330 0.90 4.622940 2.3000 11:13:57 AM 2.3000 2.7261 2.5417 2.5108

TBILL 04.17.13* PIBL1212D084 1Y 4/17/2013 358 0.98    2.7585 2.5750 2.5400
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