
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 07.25.12 PIBL1211G154 <1M 7/25/2012 13 0.04    3.5546 3.4287 3.4288

TBILL 08.01.12 PIBL0312E091 <1M 8/1/2012 20 0.05    3.2948 3.0955 3.0955

TBILL 08.08.12 PIBL1211H162 1M 8/8/2012 27 0.07 1.975000 1.9500 10:11:13 AM 1.9500 3.0350 2.7623 2.7623

TBILL 08.22.12* PIBL1211H171 1M 8/22/2012 41 0.11 69.521100 2.1000 11:44:15 AM 2.1000 2.5154 2.0958 2.0959

TBILL 09.05.12 PIBL1211I189 2M 9/5/2012 55 0.15    2.4643 2.1184 2.1185

TBILL 09.19.12 PIBL1211I198 2M 9/19/2012 69 0.19    2.4132 2.1410 2.1411

TBILL 10.10.12* PIBL0312G142 3M 10/10/2012 90 0.25 26.589400 1.9750 3:23:59 PM 1.9774 2.3365 2.1750 2.1750

TBILL 10.17.12 PIBL1211J213 3M 10/17/2012 97 0.27    2.3451 2.1721 2.1720

TBILL 10.31.12 PIBL1211K220 4M 10/31/2012 111 0.30    2.3624 2.1662 2.1660

TBILL 11.28.12 PIBL0612E012 5M 11/28/2012 139 0.38    2.3968 2.1545 2.1540

TBILL 12.26.12 PIBL0612F039 5M 12/26/2012 167 0.46 8.160000 1.8000 9:12:06 AM 1.8145 2.4312 2.1428 2.1420

TBILL 01.09.13* PIBL1212A014 6M 1/9/2013 181 0.50 559.413616 2.1009 2:18:20 PM 2.1357 2.4485 2.1370 2.1360

TBILL 02.06.13 PIBL1212B031 7M 2/6/2013 209 0.57    2.4984 2.2101 2.1736

TBILL 02.20.13 PIBL1212B040 8M 2/20/2013 223 0.61    2.5234 2.2467 2.1924

TBILL 03.06.13 PIBL1212C058 8M 3/6/2013 237 0.65    2.5484 2.2833 2.2112

TBILL 03.20.13 PIBL1212C067 9M 3/20/2013 251 0.69 5.000000 2.3000 11:32:10 AM 2.3000 2.5734 2.3199 2.2300

TBILL 04.17.13 PIBL1212D084 9M 4/17/2013 279 0.76    2.6234 2.3930 2.2676

TBILL 05.02.13 PIBL1212E092 10M 5/2/2013 294 0.81 3.947000 2.2500 9:14:15 AM 2.2500 2.6501 2.4322 2.2878

TBILL 05.15.13 PIBL1212E109 10M 5/15/2013 307 0.84    2.6733 2.4662 2.3052

TBILL 05.29.13 PIBL1212E118 11M 5/29/2013 321 0.88    2.6983 2.5028 2.3240

TBILL 06.26.13 PIBL1212F135 1Y 6/26/2013 349 0.96    2.7483 2.5759 2.3616

TBILL 07.10.13* PIBL1212G143 1Y 7/10/2013 363 0.99 51.365690 2.3975 3:29:43 PM 2.3804 2.7733 2.6125 2.3804
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