
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 5 0.01    3.8048 3.7844 3.7844

TBILL 06.13.12 PIBL1211F128 <1M 6/13/2012 12 0.03    3.4631 3.4070 3.4070

TBILL 06.20.12 PIBL0312C066 <1M 6/20/2012 19 0.05    3.1214 3.0297 3.0297

TBILL 06.27.12 PIBL1211F137 1M 6/27/2012 26 0.07    2.7797 2.6523 2.6523

TBILL 07.04.12* PIBL0312D074 1M 7/4/2012 33 0.09    2.4381 2.2750 2.2750

TBILL 07.11.12 PIBL1211G145 1M 7/11/2012 40 0.11 0.501168 2.3000 10:59:07 AM 2.3000 2.4309 2.2667 2.2667

TBILL 07.25.12 PIBL1211G154 2M 7/25/2012 54 0.15    2.4164 2.2500 2.2500

TBILL 08.01.12 PIBL0312E091 2M 8/1/2012 61 0.17 2.100756 2.1500 4:06:15 PM 2.1500 2.4092 2.2417 2.2417

TBILL 08.08.12 PIBL1211H162 2M 8/8/2012 68 0.19    2.4020 2.2333 2.2333

TBILL 08.22.12 PIBL1211H171 3M 8/22/2012 82 0.22    2.3875 2.2167 2.2167

TBILL 09.05.12* PIBL1211I189 3M 9/5/2012 96 0.26    2.3731 2.2000 2.2000

TBILL 09.19.12 PIBL1211I198 4M 9/19/2012 110 0.30    2.3927 2.2208 2.2175

TBILL 10.17.12 PIBL1211J213 5M 10/17/2012 138 0.38    2.4319 2.2625 2.2525

TBILL 10.31.12 PIBL1211K220 5M 10/31/2012 152 0.42    2.4515 2.2833 2.2700

TBILL 11.28.12* PIBL0612E012 6M 11/28/2012 180 0.49    2.4908 2.3250 2.3050

TBILL 01.09.13 PIBL1212A014 8M 1/9/2013 222 0.61    2.5612 2.3942 2.3673

TBILL 02.06.13 PIBL1212B031 9M 2/6/2013 250 0.68    2.6081 2.4404 2.4088

TBILL 02.20.13 PIBL1212B040 9M 2/20/2013 264 0.72 0.500000 2.0100 9:30:57 AM 2.0100 2.6315 2.4635 2.4296

TBILL 03.06.13 PIBL1212C058 9M 3/6/2013 278 0.76    2.6550 2.4865 2.4504

TBILL 03.20.13 PIBL1212C067 10M 3/20/2013 292 0.80    2.6785 2.5096 2.4712

TBILL 04.17.13 PIBL1212D084 11M 4/17/2013 320 0.88    2.7254 2.5558 2.5127

TBILL 05.02.13 PIBL1212E092 11M 5/2/2013 335 0.92    2.7505 2.5805 2.5349

TBILL 05.15.13 PIBL1212E109 1Y 5/15/2013 348 0.95 5.872000 2.5650 4:00:55 PM 2.5623 2.7723 2.6019 2.5542

TBILL 05.29.13* PIBL1212E118 1Y 5/29/2013 362 0.99    2.7958 2.6250 2.5750
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