
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 02.22.12 PIBL1211B042 <1M 2/22/2012 1     4.2500 4.2500 4.2500

TBILL 03.07.12 PIBL1211C050 <1M 3/7/2012 15 0.04 16.008000 1.5000 9:01:00 AM 1.5000 3.4974 3.4333 3.4833

TBILL 03.14.12 PIBL0311L255 <1M 3/14/2012 22 0.06    3.1212 3.0250 3.1000

TBILL 03.21.12 PIBL1211C069 1M 3/21/2012 29 0.08    2.7449 2.6167 2.7167

TBILL 04.04.12* PIBL1211D077 1M 4/4/2012 43 0.12    1.9923 1.8000 1.9500

TBILL 04.11.12 PIBL0312A013 2M 4/11/2012 50 0.14 1.189000 1.5000 9:39:29 AM 1.5000 1.9920 1.8000 1.9500

TBILL 04.18.12 PIBL1211D086 2M 4/18/2012 57 0.16    1.9917 1.8000 1.9500

TBILL 04.25.12 PIBL0312A022 2M 4/25/2012 64 0.18    1.9913 1.8000 1.9500

TBILL 05.02.12 PIBL1211E094 2M 5/2/2012 71 0.19 1.163302 1.6000 9:00:49 AM 1.6000 1.9910 1.8000 1.9500

TBILL 05.09.12 PIBL0312B030 2M 5/9/2012 78 0.21    1.9907 1.8000 1.9500

TBILL 05.16.12* PIBL0611K044 3M 5/16/2012 85 0.23    1.9904 1.8000 1.9500

TBILL 06.13.12 PIBL1211F128 4M 6/13/2012 113 0.31    2.1448 1.9571 2.0500

TBILL 06.27.12 PIBL1211F137 4M 6/27/2012 127 0.35    2.2220 2.0357 2.1000

TBILL 07.11.12 PIBL1211G145 5M 7/11/2012 141 0.39    2.2992 2.1143 2.1500

TBILL 07.25.12 PIBL1211G154 5M 7/25/2012 155 0.42    2.3764 2.1929 2.2000

TBILL 08.08.12 PIBL1211H162 5M 8/8/2012 169 0.46    2.4536 2.2714 2.2500

TBILL 08.22.12* PIBL1211H171 6M 8/22/2012 183 0.50    2.5308 2.3500 2.3000

TBILL 09.05.12 PIBL1211I189 7M 9/5/2012 197 0.54    2.5488 2.3640 2.3230

TBILL 09.19.12 PIBL1211I198 7M 9/19/2012 211 0.58    2.5668 2.3779 2.3461

TBILL 10.17.12 PIBL1211J213 8M 10/17/2012 239 0.65    2.6028 2.4058 2.3922

TBILL 10.31.12 PIBL1211K220 9M 10/31/2012 253 0.69    2.6208 2.4198 2.4152

TBILL 01.09.13 PIBL1212A014 11M 1/9/2013 323 0.88 60.000000 2.2250 11:22:13 AM 2.2250 2.7109 2.4895 2.5304

TBILL 02.06.13* PIBL1212B031 1Y 2/6/2013 351 0.96 485.084952 2.4250 4:02:36 PM 2.5765 2.7469 2.5175 2.5765
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