
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 5 0.01    4.2665 4.2462 4.2462

TBILL 01.11.12 PIBL1211A016 1M 1/11/2012 26 0.07 0.551000 2.2500 10:57:18 AM 2.2500 3.0406 2.9135 2.9135

TBILL 01.25.12* PIBL0611G030 1M 1/25/2012 40 0.11    2.2233 2.0250 2.0250

TBILL 02.01.12 PIBL0311K229 2M 2/1/2012 47 0.13    2.1639 1.9643 1.9636

TBILL 02.08.12 PIBL1211B033 2M 2/8/2012 54 0.15    2.1045 1.9036 1.9021

TBILL 02.15.12 PIBL0311K238 2M 2/15/2012 61 0.17    2.0452 1.8429 1.8407

TBILL 02.22.12 PIBL1211B042 2M 2/22/2012 68 0.19    1.9858 1.7821 1.7793

TBILL 03.07.12 PIBL1211C050 3M 3/7/2012 82 0.22    1.8671 1.6607 1.6564

TBILL 03.14.12* PIBL0311L255 3M 3/14/2012 89 0.24    1.8077 1.6000 1.5950

TBILL 03.21.12 PIBL1211C069 3M 3/21/2012 96 0.26    1.8207 1.6135 1.6081

TBILL 04.04.12 PIBL1211D077 4M 4/4/2012 110 0.30    1.8467 1.6404 1.6342

TBILL 04.18.12 PIBL1211D086 4M 4/18/2012 124 0.34    1.8726 1.6673 1.6604

TBILL 05.02.12 PIBL1211E094 5M 5/2/2012 138 0.38 1.549000 1.8750 10:56:56 AM 1.8750 1.8986 1.6942 1.6865

TBILL 05.16.12 PIBL0611K044 5M 5/16/2012 152 0.42    1.9246 1.7212 1.7127

TBILL 06.13.12* PIBL1211F128 6M 6/13/2012 180 0.49    1.9765 1.7750 1.7650

TBILL 06.27.12 PIBL1211F137 7M 6/27/2012 194 0.53    1.9454 1.7440 1.7340

TBILL 07.11.12 PIBL1211G145 7M 7/11/2012 208 0.57 0.459000 1.8750 9:01:40 AM 1.8750 1.9142 1.7130 1.7030

TBILL 08.08.12 PIBL1211H162 8M 8/8/2012 236 0.65    1.8519 1.6510 1.6410

TBILL 08.22.12 PIBL1211H171 9M 8/22/2012 250 0.68 1.100000 2.0000 11:15:02 AM 2.0000 1.8208 1.6200 1.6100

TBILL 09.05.12 PIBL1211I189 9M 9/5/2012 264 0.72    1.7896 1.5890 1.5790

TBILL 09.19.12 PIBL1211I198 9M 9/19/2012 278 0.76    1.7585 1.5580 1.5480

TBILL 10.17.12 PIBL1211J213 10M 10/17/2012 306 0.84    1.6962 1.4960 1.4860

TBILL 10.31.12* PIBL1211K220 1Y 10/31/2012 320 0.88 3.000000 1.1250 9:23:46 AM 1.1250 1.6650 1.4650 1.4550
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