
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 05.09.12 PIBL0312B030 <1M 5/9/2012 6 0.02    3.7538 3.7273 3.7235

TBILL 05.16.12 PIBL0611K044 <1M 5/16/2012 13 0.04 28.000000 2.0000 10:28:56 AM 2.0000 3.4091 3.3455 3.3364

TBILL 05.23.12 PIBL0312B049 <1M 5/23/2012 20 0.05 2.500000 1.3750 9:00:42 AM 1.3750 3.0644 2.9636 2.9492

TBILL 06.06.12* PIBL0312C057 1M 6/6/2012 34 0.09 9.235000 1.9500 2:14:45 PM 1.9360 2.3750 2.2000 2.1750

TBILL 06.13.12 PIBL1211F128 1M 6/13/2012 41 0.11    2.3844 2.1937 2.1635

TBILL 06.20.12 PIBL0312C066 2M 6/20/2012 48 0.13    2.3938 2.1875 2.1521

TBILL 06.27.12 PIBL1211F137 2M 6/27/2012 55 0.15    2.4031 2.1812 2.1406

TBILL 07.04.12 PIBL0312D074 2M 7/4/2012 62 0.17    2.4125 2.1750 2.1292

TBILL 07.11.12 PIBL1211G145 2M 7/11/2012 69 0.19    2.4219 2.1687 2.1177

TBILL 07.25.12 PIBL1211G154 3M 7/25/2012 83 0.23    2.4406 2.1562 2.0948

TBILL 08.01.12* PIBL0312E091 3M 8/1/2012 90 0.25 870.260128 2.0000 2:13:12 PM 2.0844 2.4500 2.1499 2.0834

TBILL 08.08.12 PIBL1211H162 3M 8/8/2012 97 0.27 104.689000 1.9500 3:59:55 PM 2.0748 2.4551 2.1653 2.0888

TBILL 08.22.12 PIBL1211H171 4M 8/22/2012 111 0.30 3.160000 1.9000 10:49:25 AM 1.9000 2.4652 2.1961 2.0996

TBILL 09.05.12 PIBL1211I189 4M 9/5/2012 125 0.34 203.435000 2.0750 12:26:20 PM 2.0860 2.4753 2.2269 2.1105

TBILL 09.19.12 PIBL1211I198 5M 9/19/2012 139 0.38    2.4854 2.2577 2.1213

TBILL 10.17.12 PIBL1211J213 5M 10/17/2012 167 0.46    2.5057 2.3192 2.1430

TBILL 10.31.12* PIBL1211K220 6M 10/31/2012 181 0.50 233.792000 2.1750 12:27:06 PM 2.1538 2.5158 2.3500 2.1538

TBILL 01.09.13 PIBL1212A014 9M 1/9/2013 251 0.69 2.273564 1.8750 9:00:21 AM 1.8750 2.6477 2.4854 2.3564

TBILL 02.06.13 PIBL1212B031 9M 2/6/2013 279 0.76 17.294359 2.1000 10:13:00 AM 2.4035 2.7004 2.5396 2.4374

TBILL 02.20.13 PIBL1212B040 10M 2/20/2013 293 0.80    2.7268 2.5667 2.4779

TBILL 03.06.13 PIBL1212C058 10M 3/6/2013 307 0.84    2.7532 2.5937 2.5185

TBILL 03.20.13 PIBL1212C067 11M 3/20/2013 321 0.88 9.800000 2.3000 10:10:21 AM 2.3000 2.7796 2.6208 2.5590

TBILL 04.17.13* PIBL1212D084 1Y 4/17/2013 349 0.96    2.8323 2.6750 2.6400

TBILL 05.02.13 PIBL1212E092 1Y 5/2/2013 364 1.00 1017.917844 2.4663 3:12:25 PM 2.5069 2.8550 2.6816 2.6466
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