
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 05.23.12 PIBL0312B049 <1M 5/23/2012 7 0.02    3.7299 3.7000 3.6974

TBILL 06.06.12 PIBL0312C057 <1M 6/6/2012 21 0.06    3.0995 3.0000 2.9912

TBILL 06.13.12 PIBL1211F128 1M 6/13/2012 28 0.08    2.7844 2.6500 2.6381

TBILL 06.20.12* PIBL0312C066 1M 6/20/2012 35 0.10    2.4692 2.3000 2.2850

TBILL 06.27.12 PIBL1211F137 1M 6/27/2012 42 0.12    2.4598 2.2917 2.2756

TBILL 07.04.12 PIBL0312D074 2M 7/4/2012 49 0.13 120.000000 2.1250 11:45:08 AM 2.1500 2.4504 2.2833 2.2661

TBILL 07.11.12 PIBL1211G145 2M 7/11/2012 56 0.15 300.000000 2.1250 11:42:46 AM 2.1583 2.4410 2.2750 2.2567

TBILL 07.25.12 PIBL1211G154 2M 7/25/2012 70 0.19    2.4222 2.2583 2.2378

TBILL 08.01.12 PIBL0312E091 2M 8/1/2012 77 0.21    2.4128 2.2500 2.2283

TBILL 08.08.12 PIBL1211H162 3M 8/8/2012 84 0.23    2.4034 2.2417 2.2189

TBILL 08.22.12* PIBL1211H171 3M 8/22/2012 98 0.27    2.3846 2.2250 2.2000

TBILL 09.05.12 PIBL1211I189 4M 9/5/2012 112 0.31    2.3923 2.2300 2.1921

TBILL 09.19.12 PIBL1211I198 4M 9/19/2012 126 0.35    2.4000 2.2350 2.1842

TBILL 10.17.12 PIBL1211J213 5M 10/17/2012 154 0.42    2.4154 2.2450 2.1685

TBILL 10.31.12* PIBL1211K220 6M 10/31/2012 168 0.46 69.440887 2.1750 4:03:30 PM 2.1606 2.4231 2.2500 2.1606

TBILL 01.09.13 PIBL1212A014 8M 1/9/2013 238 0.65    2.6339 2.4643 2.3267

TBILL 02.06.13 PIBL1212B031 9M 2/6/2013 266 0.73    2.7183 2.5500 2.3931

TBILL 02.20.13 PIBL1212B040 9M 2/20/2013 280 0.77    2.7604 2.5929 2.4263

TBILL 03.06.13 PIBL1212C058 10M 3/6/2013 294 0.81    2.8026 2.6357 2.4596

TBILL 03.20.13 PIBL1212C067 10M 3/20/2013 308 0.84    2.8448 2.6786 2.4928

TBILL 04.17.13 PIBL1212D084 11M 4/17/2013 336 0.92    2.9291 2.7643 2.5592

TBILL 05.02.13 PIBL1212E092 1Y 5/2/2013 351 0.96 50.114000 2.6250 3:52:03 PM 2.6247 2.9743 2.8102 2.5948

TBILL 05.15.13* PIBL1212E109 1Y 5/15/2013 364 1.00 5.477163 2.6500 3:08:18 PM 2.6345 3.0135 2.8500 2.6257
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