
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 06.27.12 PIBL1211F137 <1M 6/27/2012 1     4.0000 4.0000 4.0000

TBILL 07.04.12 PIBL0312D074 <1M 7/4/2012 8 0.02    3.6834 3.6550 3.6439

TBILL 07.11.12 PIBL1211G145 <1M 7/11/2012 15 0.04    3.3668 3.3100 3.2879

TBILL 07.25.12 PIBL1211G154 1M 7/25/2012 29 0.08    2.7335 2.6200 2.5757

TBILL 08.01.12* PIBL0312E091 1M 8/1/2012 36 0.10 98.125000 2.2000 3:13:25 PM 2.2000 2.4169 2.2750 2.2197

TBILL 08.08.12 PIBL1211H162 1M 8/8/2012 43 0.12 61.954900 2.2500 3:10:10 PM 2.2508 2.4087 2.2643 2.2169

TBILL 08.22.12 PIBL1211H171 2M 8/22/2012 57 0.16    2.3922 2.2429 2.2112

TBILL 09.05.12 PIBL1211I189 2M 9/5/2012 71 0.19    2.3757 2.2214 2.2056

TBILL 09.19.12* PIBL1211I198 3M 9/19/2012 85 0.23    2.3592 2.2000 2.2000

TBILL 10.17.12 PIBL1211J213 4M 10/17/2012 113 0.31    2.3914 2.2313 2.2250

TBILL 10.31.12 PIBL1211K220 4M 10/31/2012 127 0.35 0.502000 2.2500 11:17:39 AM 2.2500 2.4075 2.2469 2.2375

TBILL 11.28.12 PIBL0612E012 5M 11/28/2012 155 0.42    2.4398 2.2781 2.2625

TBILL 01.09.13* PIBL1212A014 6M 1/9/2013 197 0.54    2.4881 2.3250 2.3000

TBILL 02.06.13 PIBL1212B031 8M 2/6/2013 225 0.62    2.5280 2.3650 2.3400

TBILL 02.20.13 PIBL1212B040 8M 2/20/2013 239 0.65    2.5480 2.3850 2.3600

TBILL 03.06.13 PIBL1212C058 9M 3/6/2013 253 0.69    2.5679 2.4050 2.3800

TBILL 03.20.13 PIBL1212C067 9M 3/20/2013 267 0.73    2.5879 2.4250 2.4000

TBILL 04.17.13 PIBL1212D084 10M 4/17/2013 295 0.81    2.6278 2.4650 2.4400

TBILL 05.02.13 PIBL1212E092 10M 5/2/2013 310 0.85    2.6492 2.4864 2.4614

TBILL 05.15.13 PIBL1212E109 11M 5/15/2013 323 0.88    2.6677 2.5050 2.4800

TBILL 05.29.13* PIBL1212E118 1Y 5/29/2013 337 0.92    2.6877 2.5250 2.5000
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