
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 10.19.11 PIBL1210J215 <1M 10/19/2011 7 0.02    4.3571 4.2000 4.2000

TBILL 10.26.11 PIBL0311G153 <1M 10/26/2011 14 0.04 0.303938 1.7500 3:21:45 PM 1.7500 4.1904 3.8500 3.8500

TBILL 11.02.11 PIBL1210K222 <1M 11/2/2011 21 0.06 20.000000 2.6500 10:31:05 AM 2.6500 4.0238 3.5000 3.5000

TBILL 11.09.11 PIBL0311H161 1M 11/9/2011 28 0.08    3.8571 3.1500 3.1500

TBILL 11.16.11* PIBL1210K231 1M 11/16/2011 35 0.10 400.000000 2.8000 10:37:48 AM 2.8000 3.6904 2.8000 2.8000

TBILL 11.23.11 PIBL0311H170 1M 11/23/2011 42 0.12    3.5656 2.7625 2.7813

TBILL 11.29.11 PIBL1210L249 2M 11/29/2011 48 0.13    3.4587 2.7304 2.7652

TBILL 12.07.11 PIBL0311I188 2M 12/7/2011 56 0.15    3.3161 2.6875 2.7438

TBILL 12.21.11 PIBL0311I197 2M 12/21/2011 70 0.19 1.002000 2.0000 10:50:20 AM 2.0000 3.0666 2.6125 2.7063

TBILL 01.11.12* PIBL1211A016 3M 1/11/2012 91 0.25 0.900100 2.7500 2:02:59 PM 2.7500 2.6923 2.5000 2.6500

TBILL 01.25.12 PIBL0611G030 4M 1/25/2012 105 0.29    2.6865 2.4964 2.6250

TBILL 02.08.12 PIBL1211B033 4M 2/8/2012 119 0.33    2.6808 2.4929 2.6000

TBILL 02.22.12 PIBL1211B042 5M 2/22/2012 133 0.36    2.6750 2.4893 2.5750

TBILL 03.07.12 PIBL1211C050 5M 3/7/2012 147 0.40 183.595000 2.1250 3:37:25 PM 2.1136 2.6692 2.4857 2.5500

TBILL 03.21.12 PIBL1211C069 5M 3/21/2012 161 0.44    2.6635 2.4821 2.5250

TBILL 04.04.12 PIBL1211D077 6M 4/4/2012 175 0.48    2.6577 2.4786 2.5000

TBILL 04.18.12* PIBL1211D086 6M 4/18/2012 189 0.52 0.943000 1.3000 2:18:05 PM 1.7753 2.6519 2.4750 2.4750

TBILL 05.02.12 PIBL1211E094 7M 5/2/2012 203 0.56    2.6566 2.4773 2.4773

TBILL 06.13.12 PIBL1211F128 8M 6/13/2012 245 0.67    2.6708 2.4841 2.4841

TBILL 06.27.12 PIBL1211F137 9M 6/27/2012 259 0.71    2.6755 2.4864 2.4864

TBILL 07.11.12 PIBL1211G145 9M 7/11/2012 273 0.75    2.6802 2.4886 2.4886

TBILL 08.08.12 PIBL1211H162 10M 8/8/2012 301 0.82    2.6897 2.4932 2.4932

TBILL 08.22.12 PIBL1211H171 11M 8/22/2012 315 0.86    2.6944 2.4955 2.4955

TBILL 09.05.12 PIBL1211I189 11M 9/5/2012 329 0.90 2.534000 1.9000 10:52:42 AM 1.9000 2.6991 2.4977 2.4977

TBILL 09.19.12* PIBL1211I198 1Y 9/19/2012 343 0.94    2.7038 2.5000 2.5000
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