
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 5 0.01    3.8042 3.7850 3.7850

TBILL 06.06.12 PIBL0312C057 <1M 6/6/2012 19 0.05 22.000000 1.7250 9:00:23 AM 1.7250 3.1188 3.0325 3.0325

TBILL 06.13.12 PIBL1211F128 1M 6/13/2012 26 0.07    2.7761 2.6562 2.6562

TBILL 06.20.12* PIBL0312C066 1M 6/20/2012 33 0.09    2.4335 2.2800 2.2800

TBILL 06.27.12 PIBL1211F137 1M 6/27/2012 40 0.11    2.4246 2.2711 2.2683

TBILL 07.04.12 PIBL0312D074 2M 7/4/2012 47 0.13 3.082000 2.0000 11:08:49 AM 2.0000 2.4158 2.2622 2.2567

TBILL 07.11.12 PIBL1211G145 2M 7/11/2012 54 0.15    2.4069 2.2533 2.2450

TBILL 07.25.12 PIBL1211G154 2M 7/25/2012 68 0.19    2.3892 2.2356 2.2217

TBILL 08.01.12 PIBL0312E091 2M 8/1/2012 75 0.21 3.115000 2.1000 9:59:10 AM 2.1000 2.3804 2.2267 2.2100

TBILL 08.08.12 PIBL1211H162 3M 8/8/2012 82 0.22    2.3715 2.2178 2.1983

TBILL 08.22.12* PIBL1211H171 3M 8/22/2012 96 0.26    2.3538 2.2000 2.1750

TBILL 09.05.12 PIBL1211I189 4M 9/5/2012 110 0.30    2.3662 2.2090 2.1720

TBILL 09.19.12 PIBL1211I198 4M 9/19/2012 124 0.34    2.3785 2.2180 2.1690

TBILL 10.17.12 PIBL1211J213 5M 10/17/2012 152 0.42    2.4031 2.2360 2.1630

TBILL 10.31.12* PIBL1211K220 6M 10/31/2012 166 0.45 114.300500 2.1252 2:43:56 PM 2.1600 2.4154 2.2450 2.1600

TBILL 01.09.13 PIBL1212A014 8M 1/9/2013 236 0.65    2.6253 2.4593 2.3172

TBILL 02.06.13 PIBL1212B031 9M 2/6/2013 264 0.72    2.7092 2.5450 2.3800

TBILL 02.20.13 PIBL1212B040 9M 2/20/2013 278 0.76    2.7512 2.5879 2.4114

TBILL 03.06.13 PIBL1212C058 10M 3/6/2013 292 0.80    2.7932 2.6307 2.4429

TBILL 03.20.13 PIBL1212C067 10M 3/20/2013 306 0.84    2.8352 2.6736 2.4743

TBILL 04.17.13 PIBL1212D084 11M 4/17/2013 334 0.92    2.9191 2.7593 2.5372

TBILL 05.02.13 PIBL1212E092 1Y 5/2/2013 349 0.96 117.695670 2.6000 12:03:23 PM 2.6000 2.9641 2.8052 2.5708

TBILL 05.15.13* PIBL1212E109 1Y 5/15/2013 362 0.99 0.100000 2.6253 11:04:38 AM 2.6253 3.0031 2.8450 2.6000

May 17, 2012


