
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 05.16.12 PIBL0611K044 <1M 5/16/2012 7 0.02    3.7150 3.6850 3.6850

TBILL 05.23.12 PIBL0312B049 <1M 5/23/2012 14 0.04 10.521000 1.8750 2:16:49 PM 1.8750 3.3825 3.3175 3.3175

TBILL 06.06.12 PIBL0312C057 1M 6/6/2012 28 0.08 12.025000 1.8751 3:54:51 PM 1.8751 2.7175 2.5825 2.5825

TBILL 06.13.12* PIBL1211F128 1M 6/13/2012 35 0.10    2.3850 2.2150 2.2150

TBILL 06.20.12 PIBL0312C066 1M 6/20/2012 42 0.12    2.3850 2.2150 2.2150

TBILL 06.27.12 PIBL1211F137 2M 6/27/2012 49 0.13    2.3850 2.2150 2.2150

TBILL 07.04.12 PIBL0312D074 2M 7/4/2012 56 0.15    2.3850 2.2150 2.2150

TBILL 07.11.12 PIBL1211G145 2M 7/11/2012 63 0.17    2.3850 2.2150 2.2150

TBILL 07.25.12 PIBL1211G154 2M 7/25/2012 77 0.21    2.3850 2.2150 2.2150

TBILL 08.01.12 PIBL0312E091 3M 8/1/2012 84 0.23 8.098000 2.0000 3:53:53 PM 2.0000 2.3850 2.2150 2.2150

TBILL 08.08.12* PIBL1211H162 3M 8/8/2012 91 0.25    2.3850 2.2150 2.2150

TBILL 08.22.12 PIBL1211H171 4M 8/22/2012 105 0.29 14.032000 2.0000 3:47:24 PM 2.0000 2.3861 2.2150 2.2150

TBILL 09.05.12 PIBL1211I189 4M 9/5/2012 119 0.33    2.3872 2.2150 2.2150

TBILL 09.19.12 PIBL1211I198 5M 9/19/2012 133 0.36    2.3883 2.2150 2.2150

TBILL 10.17.12 PIBL1211J213 5M 10/17/2012 161 0.44    2.3904 2.2150 2.2150

TBILL 10.31.12* PIBL1211K220 6M 10/31/2012 175 0.48 5.103000 2.1000 10:07:25 AM 2.1000 2.3915 2.2150 2.2150

TBILL 01.09.13 PIBL1212A014 8M 1/9/2013 245 0.67    2.5228 2.3527 2.3516

TBILL 02.06.13 PIBL1212B031 9M 2/6/2013 273 0.75    2.5753 2.4078 2.4062

TBILL 02.20.13 PIBL1212B040 10M 2/20/2013 287 0.79    2.6015 2.4353 2.4335

TBILL 03.06.13 PIBL1212C058 10M 3/6/2013 301 0.82    2.6278 2.4629 2.4609

TBILL 03.20.13 PIBL1212C067 11M 3/20/2013 315 0.86    2.6540 2.4904 2.4882

TBILL 04.17.13 PIBL1212D084 11M 4/17/2013 343 0.94    2.7065 2.5455 2.5428

TBILL 05.02.13* PIBL1212E092 1Y 5/2/2013 358 0.98 51.500000 2.4750 3:33:38 PM 2.5721 2.7346 2.5750 2.5721
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