
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 12.21.11 PIBL0311I197 <1M 12/21/2011 6 0.02    4.2149 4.1906 4.1906

TBILL 01.11.12 PIBL1211A016 1M 1/11/2012 27 0.07    3.0175 2.8913 2.8912

TBILL 01.25.12* PIBL0611G030 1M 1/25/2012 41 0.11 155.000000 2.0250 11:33:48 AM 2.0250 2.2192 2.0250 2.0250

TBILL 02.01.12 PIBL0311K229 2M 2/1/2012 48 0.13    2.1635 1.9686 1.9643

TBILL 02.08.12 PIBL1211B033 2M 2/8/2012 55 0.15    2.1077 1.9121 1.9036

TBILL 02.15.12 PIBL0311K238 2M 2/15/2012 62 0.17    2.0519 1.8557 1.8429

TBILL 02.22.12 PIBL1211B042 2M 2/22/2012 69 0.19    1.9962 1.7993 1.7821

TBILL 03.07.12 PIBL1211C050 3M 3/7/2012 83 0.23    1.8846 1.6864 1.6607

TBILL 03.14.12* PIBL0311L255 3M 3/14/2012 90 0.25 1.502000 1.3010 2:27:10 PM 1.3010 1.8288 1.6300 1.6000

TBILL 03.21.12 PIBL1211C069 3M 3/21/2012 97 0.27 0.209000 1.7500 9:37:56 AM 1.7500 1.8403 1.6354 1.6076

TBILL 04.04.12 PIBL1211D077 4M 4/4/2012 111 0.30 0.547000 1.7500 9:38:34 AM 1.7500 1.8633 1.6462 1.6228

TBILL 04.18.12 PIBL1211D086 4M 4/18/2012 125 0.34    1.8863 1.6569 1.6380

TBILL 05.02.12 PIBL1211E094 5M 5/2/2012 139 0.38    1.9093 1.6677 1.6532

TBILL 05.16.12 PIBL0611K044 5M 5/16/2012 153 0.42    1.9323 1.6785 1.6684

TBILL 06.13.12* PIBL1211F128 6M 6/13/2012 181 0.50 150.547000 1.3750 3:41:15 PM 1.6988 1.9783 1.7000 1.6988

TBILL 06.27.12 PIBL1211F137 7M 6/27/2012 195 0.53    1.9505 1.6795 1.6754

TBILL 07.11.12 PIBL1211G145 7M 7/11/2012 209 0.57    1.9227 1.6590 1.6521

TBILL 08.08.12 PIBL1211H162 8M 8/8/2012 237 0.65    1.8671 1.6180 1.6053

TBILL 08.22.12 PIBL1211H171 9M 8/22/2012 251 0.69    1.8393 1.5975 1.5819

TBILL 09.05.12 PIBL1211I189 9M 9/5/2012 265 0.73    1.8115 1.5770 1.5585

TBILL 09.19.12 PIBL1211I198 9M 9/19/2012 279 0.76    1.7838 1.5565 1.5351

TBILL 10.17.12 PIBL1211J213 10M 10/17/2012 307 0.84    1.7282 1.5155 1.4884

TBILL 10.31.12* PIBL1211K220 1Y 10/31/2012 321 0.88 4.008000 1.2500 11:47:04 AM 1.2126 1.7004 1.4950 1.4650
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