
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 06.13.12 PIBL1211F128 1Y 6/13/2012 0        

TBILL 06.20.12 PIBL0312C066 <1M 6/20/2012 7 0.02    3.7713 3.7476 3.7476

TBILL 06.27.12 PIBL1211F137 <1M 6/27/2012 14 0.04    3.5044 3.4530 3.4530

TBILL 07.04.12 PIBL0312D074 <1M 7/4/2012 21 0.06 15.812000 2.0500 2:52:25 PM 2.0500 3.2375 3.1585 3.1585

TBILL 07.11.12 PIBL1211G145 1M 7/11/2012 28 0.08    2.9707 2.8640 2.8640

TBILL 07.25.12* PIBL1211G154 1M 7/25/2012 42 0.12    2.4369 2.2750 2.2750

TBILL 08.01.12 PIBL0312E091 2M 8/1/2012 49 0.13 20.130000 2.1500 10:23:10 AM 2.1625 2.4283 2.2656 2.2656

TBILL 08.08.12 PIBL1211H162 2M 8/8/2012 56 0.15 0.558102 2.1850 11:07:15 AM 2.1850 2.4197 2.2563 2.2563

TBILL 08.22.12 PIBL1211H171 2M 8/22/2012 70 0.19 3.500000 2.2000 11:12:55 AM 2.2000 2.4025 2.2375 2.2375

TBILL 09.05.12 PIBL1211I189 3M 9/5/2012 84 0.23    2.3853 2.2188 2.2188

TBILL 09.19.12* PIBL1211I198 3M 9/19/2012 98 0.27    2.3681 2.2000 2.2000

TBILL 10.17.12 PIBL1211J213 4M 10/17/2012 126 0.35    2.4096 2.2420 2.2420

TBILL 10.31.12 PIBL1211K220 5M 10/31/2012 140 0.38 24.202000 2.1500 9:12:59 AM 2.1500 2.4304 2.2630 2.2630

TBILL 11.28.12* PIBL0612E012 6M 11/28/2012 168 0.46    2.4719 2.3050 2.3050

TBILL 01.09.13 PIBL1212A014 7M 1/9/2013 210 0.58    2.5226 2.3546 2.3535

TBILL 02.06.13 PIBL1212B031 8M 2/6/2013 238 0.65    2.5564 2.3877 2.3858

TBILL 02.20.13 PIBL1212B040 9M 2/20/2013 252 0.69    2.5733 2.4042 2.4019

TBILL 03.06.13 PIBL1212C058 9M 3/6/2013 266 0.73    2.5902 2.4208 2.4181

TBILL 03.20.13 PIBL1212C067 9M 3/20/2013 280 0.77    2.6071 2.4373 2.4342

TBILL 04.17.13 PIBL1212D084 10M 4/17/2013 308 0.84    2.6409 2.4704 2.4665

TBILL 05.02.13 PIBL1212E092 11M 5/2/2013 323 0.88 887.067000 2.4000 10:06:21 AM 2.4999 2.6590 2.4881 2.4838

TBILL 05.15.13 PIBL1212E109 11M 5/15/2013 336 0.92    2.6746 2.5035 2.4988

TBILL 05.29.13* PIBL1212E118 1Y 5/29/2013 350 0.96    2.6915 2.5200 2.5150
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