
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 1     4.0000 4.0000 4.0000

TBILL 05.23.12 PIBL0312B049 <1M 5/23/2012 8 0.02    3.6889 3.6570 3.6570

TBILL 06.06.12 PIBL0312C057 <1M 6/6/2012 22 0.06    3.0668 2.9710 2.9710

TBILL 06.13.12 PIBL1211F128 1M 6/13/2012 29 0.08    2.7557 2.6280 2.6280

TBILL 06.20.12* PIBL0312C066 1M 6/20/2012 36 0.10    2.4446 2.2850 2.2850

TBILL 06.27.12 PIBL1211F137 1M 6/27/2012 43 0.12    2.4382 2.2783 2.2756

TBILL 07.04.12 PIBL0312D074 2M 7/4/2012 50 0.14    2.4317 2.2717 2.2661

TBILL 07.11.12 PIBL1211G145 2M 7/11/2012 57 0.16    2.4253 2.2650 2.2567

TBILL 07.25.12 PIBL1211G154 2M 7/25/2012 71 0.19    2.4124 2.2517 2.2378

TBILL 08.01.12 PIBL0312E091 2M 8/1/2012 78 0.21    2.4059 2.2450 2.2283

TBILL 08.08.12 PIBL1211H162 3M 8/8/2012 85 0.23 1.410500 3.0000 10:07:43 AM 3.0000 2.3994 2.2383 2.2189

TBILL 08.22.12* PIBL1211H171 3M 8/22/2012 99 0.27    2.3865 2.2250 2.2000

TBILL 09.05.12 PIBL1211I189 4M 9/5/2012 113 0.31    2.3946 2.2300 2.1948

TBILL 09.19.12 PIBL1211I198 4M 9/19/2012 127 0.35    2.4027 2.2350 2.1896

TBILL 10.17.12 PIBL1211J213 5M 10/17/2012 155 0.42    2.4188 2.2450 2.1792

TBILL 10.31.12* PIBL1211K220 6M 10/31/2012 169 0.46 65.880000 2.1750 4:12:39 PM 2.1740 2.4269 2.2500 2.1740

TBILL 01.09.13 PIBL1212A014 8M 1/9/2013 239 0.65    2.5880 2.4030 2.3544

TBILL 02.06.13 PIBL1212B031 9M 2/6/2013 267 0.73    2.6525 2.4642 2.4266

TBILL 02.20.13 PIBL1212B040 9M 2/20/2013 281 0.77    2.6847 2.4948 2.4627

TBILL 03.06.13 PIBL1212C058 10M 3/6/2013 295 0.81    2.7169 2.5254 2.4987

TBILL 03.20.13 PIBL1212C067 10M 3/20/2013 309 0.85    2.7491 2.5560 2.5348

TBILL 04.17.13 PIBL1212D084 11M 4/17/2013 337 0.92    2.8136 2.6172 2.6070

TBILL 05.02.13* PIBL1212E092 1Y 5/2/2013 352 0.96 51.839000 3.0000 3:53:04 PM 2.6456 2.8481 2.6500 2.6456
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