
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 03.14.12 PIBL0311L255 <1M 3/14/2012 6 0.02    3.7562 3.7295 3.7273

TBILL 03.21.12 PIBL1211C069 <1M 3/21/2012 13 0.04 1.000000 1.7500 12:05:57 PM 1.7500 3.4150 3.3509 3.3455

TBILL 04.04.12 PIBL1211D077 1M 4/4/2012 27 0.07 3.681500 1.7500 12:06:19 PM 1.7500 2.7324 2.5936 2.5818

TBILL 04.11.12* PIBL0312A013 1M 4/11/2012 34 0.09 2.619000 1.7500 12:06:32 PM 1.7500 2.3912 2.2150 2.2000

TBILL 04.18.12 PIBL1211D086 1M 4/18/2012 41 0.11 15.800143 1.7500 12:03:40 PM 1.7500 2.3948 2.2194 2.2000

TBILL 04.25.12 PIBL0312A022 2M 4/25/2012 48 0.13 11.404000 1.7500 12:06:49 PM 1.6230 2.3985 2.2237 2.2000

TBILL 05.02.12 PIBL1211E094 2M 5/2/2012 55 0.15 0.702637 2.4500 11:44:45 AM 2.4500 2.4021 2.2281 2.2000

TBILL 05.09.12 PIBL0312B030 2M 5/9/2012 62 0.17 98.010000 1.6500 9:04:52 AM 1.6500 2.4058 2.2325 2.2000

TBILL 05.16.12 PIBL0611K044 2M 5/16/2012 69 0.19    2.4094 2.2369 2.2000

TBILL 05.23.12 PIBL0312B049 2M 5/23/2012 76 0.21    2.4131 2.2412 2.2000

TBILL 06.06.12* PIBL0312C057 3M 6/6/2012 90 0.25 18.657124 2.0000 3:31:28 PM 1.9558 2.4204 2.2500 2.2000

TBILL 06.13.12 PIBL1211F128 3M 6/13/2012 97 0.27    2.4368 2.2501 2.2039

TBILL 06.27.12 PIBL1211F137 4M 6/27/2012 111 0.30 1.003795 1.8000 2:00:44 PM 1.8000 2.4697 2.2502 2.2118

TBILL 07.11.12 PIBL1211G145 4M 7/11/2012 125 0.34 83.204000 2.0000 3:34:53 PM 2.1438 2.5026 2.2504 2.2196

TBILL 07.25.12 PIBL1211G154 5M 7/25/2012 139 0.38 7.827000 2.1000 10:21:36 AM 2.0026 2.5355 2.2505 2.2275

TBILL 08.08.12 PIBL1211H162 5M 8/8/2012 153 0.42 77.756000 2.1250 2:39:44 PM 2.1003 2.5684 2.2507 2.2353

TBILL 08.22.12 PIBL1211H171 5M 8/22/2012 167 0.46 342.127312 2.2750 3:57:21 PM 2.2356 2.6013 2.2508 2.2432

TBILL 09.05.12* PIBL1211I189 6M 9/5/2012 181 0.50 299.637000 2.2500 10:27:02 AM 2.2510 2.6342 2.2510 2.2510

TBILL 09.19.12 PIBL1211I198 7M 9/19/2012 195 0.53    2.6632 2.2971 2.2762

TBILL 10.17.12 PIBL1211J213 8M 10/17/2012 223 0.61    2.7211 2.3892 2.3267

TBILL 10.31.12 PIBL1211K220 8M 10/31/2012 237 0.65 3.788000 2.3500 2:33:09 PM 2.3500 2.7501 2.4353 2.3519

TBILL 01.09.13 PIBL1212A014 10M 1/9/2013 307 0.84    2.8949 2.6657 2.4780

TBILL 02.06.13 PIBL1212B031 11M 2/6/2013 335 0.92 42.975000 2.4250 3:29:47 PM 2.4448 2.9528 2.7578 2.5285

TBILL 02.20.13 PIBL1212B040 1Y 2/20/2013 349 0.96 37.596692 2.6000 3:46:20 PM 2.5917 2.9818 2.8039 2.5537

TBILL 03.06.13* PIBL1212C058 1Y 3/6/2013 363 0.99 13.191197 2.6000 11:20:49 AM 2.5096 3.0108 2.8500 2.5789
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