
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 11.16.11 PIBL1210K231 <1M 11/16/2011 6 0.02    4.2111 4.1906 4.1906

TBILL 11.23.11 PIBL0311H170 <1M 11/23/2011 13 0.04 140.000000 1.7500 10:46:33 AM 1.7500 3.8065 3.7575 3.7575

TBILL 11.29.11 PIBL1210L249 <1M 11/29/2011 19 0.05    3.4598 3.3863 3.3863

TBILL 12.07.11 PIBL0311I188 1M 12/7/2011 27 0.07    2.9975 2.8913 2.8913

TBILL 12.21.11* PIBL0311I197 1M 12/21/2011 41 0.11    2.1885 2.0250 2.0250

TBILL 01.11.12 PIBL1211A016 2M 1/11/2012 62 0.17    1.7062 1.5321 1.5321

TBILL 01.25.12 PIBL0611G030 2M 1/25/2012 76 0.21 1.167000 0.6500 3:17:12 PM 0.6500 1.3846 1.2036 1.2036

TBILL 02.01.12 PIBL0311K229 3M 2/1/2012 83 0.23 7.550000 0.6500 11:15:20 AM 0.6500 1.2238 1.0393 1.0393

TBILL 02.08.12* PIBL1211B033 3M 2/8/2012 90 0.25    1.0631 0.8750 0.8750

TBILL 02.22.12 PIBL1211B042 4M 2/22/2012 104 0.28    1.0916 0.9083 0.9042

TBILL 03.07.12 PIBL1211C050 4M 3/7/2012 118 0.32    1.1201 0.9417 0.9333

TBILL 03.21.12 PIBL1211C069 5M 3/21/2012 132 0.36 0.549000 0.6000 10:59:44 AM 0.6000 1.1487 0.9750 0.9625

TBILL 04.04.12 PIBL1211D077 5M 4/4/2012 146 0.40 50.000000 1.0000 10:46:09 AM 1.0000 1.1772 1.0083 0.9917

TBILL 04.18.12 PIBL1211D086 5M 4/18/2012 160 0.44    1.2057 1.0417 1.0208

TBILL 05.02.12* PIBL1211E094 6M 5/2/2012 174 0.48 20.385000 0.7500 2:57:26 PM 0.7500 1.2342 1.0750 1.0500

TBILL 06.13.12 PIBL1211F128 7M 6/13/2012 216 0.59    1.2724 1.1096 1.0846

TBILL 06.27.12 PIBL1211F137 8M 6/27/2012 230 0.63    1.2851 1.1212 1.0962

TBILL 07.11.12 PIBL1211G145 8M 7/11/2012 244 0.67    1.2978 1.1327 1.1077

TBILL 08.08.12 PIBL1211H162 9M 8/8/2012 272 0.75 0.706000 1.0250 2:58:05 PM 1.0250 1.3232 1.1558 1.1308

TBILL 08.22.12 PIBL1211H171 10M 8/22/2012 286 0.78 2.480000 1.1000 10:14:18 AM 1.1000 1.3359 1.1673 1.1423

TBILL 09.05.12 PIBL1211I189 10M 9/5/2012 300 0.82    1.3486 1.1788 1.1538

TBILL 09.19.12 PIBL1211I198 11M 9/19/2012 314 0.86    1.3613 1.1904 1.1654

TBILL 10.17.12 PIBL1211J213 11M 10/17/2012 342 0.94    1.3867 1.2135 1.1885

TBILL 10.31.12* PIBL1211K220 1Y 10/31/2012 356 0.98    1.3994 1.2250 1.2000
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