
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 1     4.0000 4.0000 4.0000

TBILL 06.06.12 PIBL0312C057 <1M 6/6/2012 15 0.04 0.700000 2.8000 11:26:18 AM 2.8000 3.3731 3.3100 3.3080

TBILL 06.13.12 PIBL1211F128 <1M 6/13/2012 22 0.06    3.0596 2.9650 2.9620

TBILL 06.20.12 PIBL0312C066 1M 6/20/2012 29 0.08    2.7462 2.6200 2.6160

TBILL 06.27.12* PIBL1211F137 1M 6/27/2012 36 0.10    2.4327 2.2750 2.2700

TBILL 07.04.12 PIBL0312D074 1M 7/4/2012 43 0.12    2.4262 2.2688 2.2569

TBILL 07.11.12 PIBL1211G145 2M 7/11/2012 50 0.14    2.4197 2.2625 2.2437

TBILL 07.25.12 PIBL1211G154 2M 7/25/2012 64 0.18 0.188000 2.8000 11:13:58 AM 2.8000 2.4067 2.2500 2.2175

TBILL 08.01.12 PIBL0312E091 2M 8/1/2012 71 0.19    2.4002 2.2437 2.2044

TBILL 08.08.12 PIBL1211H162 2M 8/8/2012 78 0.21    2.3937 2.2375 2.1912

TBILL 08.22.12* PIBL1211H171 3M 8/22/2012 92 0.25    2.3808 2.2250 2.1650

TBILL 09.05.12 PIBL1211I189 4M 9/5/2012 106 0.29    2.3888 2.2300 2.1720

TBILL 09.19.12 PIBL1211I198 4M 9/19/2012 120 0.33    2.3969 2.2350 2.1790

TBILL 10.17.12 PIBL1211J213 5M 10/17/2012 148 0.41    2.4131 2.2450 2.1930

TBILL 10.31.12* PIBL1211K220 6M 10/31/2012 162 0.44 0.302000 2.1251 11:31:47 AM 2.1251 2.4212 2.2500 2.2000

TBILL 01.09.13 PIBL1212A014 8M 1/9/2013 232 0.64    2.6290 2.3821 2.3500

TBILL 02.06.13 PIBL1212B031 9M 2/6/2013 260 0.71    2.7121 2.4350 2.4100

TBILL 02.20.13 PIBL1212B040 9M 2/20/2013 274 0.75 5.096220 2.2000 11:47:57 AM 2.2000 2.7537 2.4614 2.4400

TBILL 03.06.13 PIBL1212C058 10M 3/6/2013 288 0.79    2.7952 2.4879 2.4700

TBILL 03.20.13 PIBL1212C067 10M 3/20/2013 302 0.83    2.8368 2.5143 2.5000

TBILL 04.17.13 PIBL1212D084 11M 4/17/2013 330 0.90    2.9199 2.5671 2.5600

TBILL 05.02.13 PIBL1212E092 1Y 5/2/2013 345 0.95    2.9645 2.5955 2.5921

TBILL 05.15.13* PIBL1212E109 1Y 5/15/2013 358 0.98 50.000000 2.6200 11:11:04 AM 2.6200 3.0031 2.6200 2.6200
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