
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 03.21.12 PIBL1211C069 <1M 3/21/2012 7 0.02    3.7088 3.6779 3.6762

TBILL 04.04.12 PIBL1211D077 <1M 4/4/2012 21 0.06    3.0292 2.9265 2.9206

TBILL 04.11.12 PIBL0312A013 1M 4/11/2012 28 0.08    2.6894 2.5507 2.5428

TBILL 04.18.12* PIBL1211D086 1M 4/18/2012 35 0.10    2.3496 2.1750 2.1650

TBILL 04.25.12 PIBL0312A022 1M 4/25/2012 42 0.12    2.3511 2.1750 2.1650

TBILL 05.02.12 PIBL1211E094 2M 5/2/2012 49 0.13    2.3525 2.1750 2.1650

TBILL 05.09.12 PIBL0312B030 2M 5/9/2012 56 0.15    2.3539 2.1750 2.1650

TBILL 05.16.12 PIBL0611K044 2M 5/16/2012 63 0.17    2.3554 2.1750 2.1650

TBILL 05.23.12 PIBL0312B049 2M 5/23/2012 70 0.19    2.3568 2.1750 2.1650

TBILL 06.06.12 PIBL0312C057 3M 6/6/2012 84 0.23 7.189249 2.0001 3:51:37 PM 2.0000 2.3597 2.1750 2.1650

TBILL 06.13.12* PIBL1211F128 3M 6/13/2012 91 0.25    2.3612 2.1750 2.1650

TBILL 06.27.12 PIBL1211F137 4M 6/27/2012 105 0.29    2.3859 2.2036 2.1914

TBILL 07.11.12 PIBL1211G145 4M 7/11/2012 119 0.33 18.989000 1.8650 3:02:45 PM 1.9619 2.4106 2.2321 2.2179

TBILL 07.25.12 PIBL1211G154 5M 7/25/2012 133 0.36    2.4353 2.2607 2.2443

TBILL 08.08.12 PIBL1211H162 5M 8/8/2012 147 0.40    2.4601 2.2893 2.2707

TBILL 08.22.12 PIBL1211H171 5M 8/22/2012 161 0.44 113.819782 2.2250 4:09:22 PM 2.2162 2.4848 2.3179 2.2971

TBILL 09.05.12 PIBL1211I189 6M 9/5/2012 175 0.48    2.5095 2.3464 2.3236

TBILL 09.19.12* PIBL1211I198 6M 9/19/2012 189 0.52    2.5342 2.3750 2.3500

TBILL 10.17.12 PIBL1211J213 7M 10/17/2012 217 0.59    2.6208 2.4583 2.4333

TBILL 10.31.12 PIBL1211K220 8M 10/31/2012 231 0.63    2.6640 2.5000 2.4750

TBILL 01.09.13 PIBL1212A014 10M 1/9/2013 301 0.82 237.842000 2.4500 4:01:15 PM 2.4500 2.8804 2.7083 2.6833

TBILL 02.06.13 PIBL1212B031 11M 2/6/2013 329 0.90    2.9669 2.7917 2.7667

TBILL 02.20.13 PIBL1212B040 11M 2/20/2013 343 0.94 0.673000 2.5500 12:17:53 PM 2.5500 3.0102 2.8333 2.8083

TBILL 03.06.13* PIBL1212C058 1Y 3/6/2013 357 0.98    3.0535 2.8750 2.8500
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