
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 9 0.02    3.6560 3.6167 3.6167

TBILL 08.01.12 PIBL0312E091 <1M 8/1/2012 16 0.04 1.204000 3.0000 11:09:21 AM 2.1478 3.3550 3.2813 3.2813

TBILL 08.08.12 PIBL1211H162 <1M 8/8/2012 23 0.06    3.0540 2.9458 2.9458

TBILL 08.22.12* PIBL1211H171 1M 8/22/2012 37 0.10    2.4519 2.2750 2.2750

TBILL 09.05.12 PIBL1211I189 2M 9/5/2012 51 0.14    2.4236 2.2500 2.2500

TBILL 09.19.12 PIBL1211I198 2M 9/19/2012 65 0.18    2.3952 2.2250 2.2250

TBILL 10.10.12 PIBL0312G142 3M 10/10/2012 86 0.24 3.633000 1.9750 10:25:34 AM 1.9750 2.3526 2.1875 2.1875

TBILL 10.17.12* PIBL1211J213 3M 10/17/2012 93 0.25 0.730000 2.0000 3:46:01 PM 2.0000 2.3385 2.1750 2.1750

TBILL 10.31.12 PIBL1211K220 4M 10/31/2012 107 0.29    2.3500 2.1833 2.1792

TBILL 11.28.12 PIBL0612E012 5M 11/28/2012 135 0.37    2.3731 2.2000 2.1875

TBILL 12.26.12 PIBL0612F039 5M 12/26/2012 163 0.45    2.3962 2.2167 2.1958

TBILL 01.09.13* PIBL1212A014 6M 1/9/2013 177 0.48 26.426564 2.1000 11:36:32 AM 1.8529 2.4077 2.2250 2.2000

TBILL 02.06.13 PIBL1212B031 7M 2/6/2013 205 0.56    2.4630 2.2827 2.2423

TBILL 02.20.13 PIBL1212B040 7M 2/20/2013 219 0.60    2.4907 2.3115 2.2635

TBILL 03.06.13 PIBL1212C058 8M 3/6/2013 233 0.64    2.5183 2.3404 2.2846

TBILL 03.20.13 PIBL1212C067 8M 3/20/2013 247 0.68    2.5460 2.3692 2.3058

TBILL 04.17.13 PIBL1212D084 9M 4/17/2013 275 0.75    2.6013 2.4269 2.3481

TBILL 05.02.13 PIBL1212E092 10M 5/2/2013 290 0.79    2.6310 2.4578 2.3707

TBILL 05.15.13 PIBL1212E109 10M 5/15/2013 303 0.83    2.6567 2.4846 2.3904

TBILL 05.29.13 PIBL1212E118 11M 5/29/2013 317 0.87    2.6843 2.5135 2.4115

TBILL 06.26.13 PIBL1212F135 1Y 6/26/2013 345 0.95    2.7396 2.5712 2.4538

TBILL 07.10.13* PIBL1212G143 1Y 7/10/2013 359 0.98 38.568209 2.3778 11:46:18 AM 2.3829 2.7673 2.6000 2.4750
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