
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 06.06.12 PIBL0312C057 <1M 6/6/2012 7 0.02 15.130000 3.5000 11:34:57 AM 3.5000 3.7246 3.6956 3.6956

TBILL 06.13.12 PIBL1211F128 <1M 6/13/2012 14 0.04    3.4034 3.3404 3.3404

TBILL 06.20.12 PIBL0312C066 <1M 6/20/2012 21 0.06    3.0821 2.9853 2.9853

TBILL 06.27.12 PIBL1211F137 1M 6/27/2012 28 0.08 1.058000 3.2500 10:46:19 AM 3.2500 2.7609 2.6301 2.6301

TBILL 07.04.12* PIBL0312D074 1M 7/4/2012 35 0.10    2.4396 2.2750 2.2750

TBILL 07.11.12 PIBL1211G145 1M 7/11/2012 42 0.12 2.039000 3.2500 10:47:11 AM 3.2500 2.4329 2.2667 2.2667

TBILL 07.25.12 PIBL1211G154 2M 7/25/2012 56 0.15    2.4194 2.2500 2.2500

TBILL 08.01.12 PIBL0312E091 2M 8/1/2012 63 0.17    2.4126 2.2417 2.2417

TBILL 08.08.12 PIBL1211H162 2M 8/8/2012 70 0.19 4.969533 3.2500 10:48:22 AM 2.6910 2.4059 2.2333 2.2333

TBILL 08.22.12 PIBL1211H171 3M 8/22/2012 84 0.23    2.3924 2.2167 2.2167

TBILL 09.05.12* PIBL1211I189 3M 9/5/2012 98 0.27    2.3788 2.2000 2.2000

TBILL 09.19.12 PIBL1211I198 4M 9/19/2012 112 0.31    2.3946 2.2183 2.2175

TBILL 10.17.12 PIBL1211J213 5M 10/17/2012 140 0.38 1.050000 3.2500 10:48:44 AM 3.2500 2.4260 2.2550 2.2525

TBILL 10.31.12 PIBL1211K220 5M 10/31/2012 154 0.42 2.013000 2.2000 11:15:52 AM 2.2000 2.4417 2.2733 2.2700

TBILL 11.28.12* PIBL0612E012 6M 11/28/2012 182 0.50    2.4731 2.3100 2.3050

TBILL 01.09.13 PIBL1212A014 8M 1/9/2013 224 0.61    2.5559 2.3942 2.3846

TBILL 02.06.13 PIBL1212B031 9M 2/6/2013 252 0.69    2.6111 2.4504 2.4377

TBILL 02.20.13 PIBL1212B040 9M 2/20/2013 266 0.73    2.6387 2.4785 2.4642

TBILL 03.06.13 PIBL1212C058 9M 3/6/2013 280 0.77    2.6663 2.5065 2.4908

TBILL 03.20.13 PIBL1212C067 10M 3/20/2013 294 0.81    2.6939 2.5346 2.5173

TBILL 04.17.13 PIBL1212D084 11M 4/17/2013 322 0.88    2.7491 2.5908 2.5704

TBILL 05.02.13 PIBL1212E092 11M 5/2/2013 337 0.92 39.130000 2.5250 9:36:48 AM 2.5250 2.7787 2.6209 2.5988

TBILL 05.15.13 PIBL1212E109 1Y 5/15/2013 350 0.96 12.230000 2.6001 2:38:14 PM 2.6001 2.8043 2.6469 2.6235

TBILL 05.29.13* PIBL1212E118 1Y 5/29/2013 364 1.00    2.8319 2.6750 2.6500
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