
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 05.23.12 PIBL0312B049 <1M 5/23/2012 6 0.02    3.7623 3.7402 3.7394

TBILL 06.06.12 PIBL0312C057 <1M 6/6/2012 20 0.05    3.0967 3.0126 3.0097

TBILL 06.13.12 PIBL1211F128 1M 6/13/2012 27 0.07    2.7639 2.6488 2.6448

TBILL 06.20.12* PIBL0312C066 1M 6/20/2012 34 0.09    2.4312 2.2850 2.2800

TBILL 06.27.12 PIBL1211F137 1M 6/27/2012 41 0.11    2.4238 2.2756 2.2711

TBILL 07.04.12 PIBL0312D074 2M 7/4/2012 48 0.13    2.4165 2.2661 2.2622

TBILL 07.11.12 PIBL1211G145 2M 7/11/2012 55 0.15 1.974000 2.0000 11:31:06 AM 2.0000 2.4092 2.2567 2.2533

TBILL 07.25.12 PIBL1211G154 2M 7/25/2012 69 0.19    2.3946 2.2378 2.2356

TBILL 08.01.12 PIBL0312E091 2M 8/1/2012 76 0.21 13.246000 2.0500 3:13:06 PM 2.0483 2.3873 2.2283 2.2267

TBILL 08.08.12 PIBL1211H162 3M 8/8/2012 83 0.23 46.608500 2.0000 9:40:16 AM 2.0000 2.3800 2.2189 2.2178

TBILL 08.22.12* PIBL1211H171 3M 8/22/2012 97 0.27    2.3654 2.2000 2.2000

TBILL 09.05.12 PIBL1211I189 4M 9/5/2012 111 0.30    2.3761 2.2090 2.2092

TBILL 09.19.12 PIBL1211I198 4M 9/19/2012 125 0.34    2.3868 2.2180 2.2185

TBILL 10.17.12 PIBL1211J213 5M 10/17/2012 153 0.42    2.4082 2.2360 2.2369

TBILL 10.31.12* PIBL1211K220 6M 10/31/2012 167 0.46 86.488834 2.1650 4:10:01 PM 2.1598 2.4188 2.2450 2.2462

TBILL 01.09.13 PIBL1212A014 8M 1/9/2013 237 0.65    2.6264 2.4593 2.3737

TBILL 02.06.13 PIBL1212B031 9M 2/6/2013 265 0.73    2.7094 2.5450 2.4247

TBILL 02.20.13 PIBL1212B040 9M 2/20/2013 279 0.76    2.7509 2.5879 2.4502

TBILL 03.06.13 PIBL1212C058 10M 3/6/2013 293 0.80    2.7924 2.6307 2.4757

TBILL 03.20.13 PIBL1212C067 10M 3/20/2013 307 0.84    2.8340 2.6736 2.5012

TBILL 04.17.13 PIBL1212D084 11M 4/17/2013 335 0.92    2.9170 2.7593 2.5522

TBILL 05.02.13 PIBL1212E092 1Y 5/2/2013 350 0.96 45.000000 2.6000 4:00:33 PM 2.6000 2.9615 2.8052 2.5795

TBILL 05.15.13* PIBL1212E109 1Y 5/15/2013 363 0.99 7.125000 2.6254 2:18:45 PM 2.6234 3.0000 2.8450 2.6032
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