
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 07.04.12 PIBL0312D074 <1M 7/4/2012 7 0.02    3.7584 3.7259 3.7220

TBILL 07.11.12 PIBL1211G145 <1M 7/11/2012 14 0.04 2.389000 2.1250 10:23:58 AM 2.1250 3.4765 3.4061 3.3977

TBILL 07.25.12 PIBL1211G154 1M 7/25/2012 28 0.08    2.9127 2.7665 2.7490

TBILL 08.01.12* PIBL0312E091 1M 8/1/2012 35 0.10 844.395020 2.2500 3:19:09 PM 2.4247 2.6308 2.4467 2.4247

TBILL 08.08.12 PIBL1211H162 1M 8/8/2012 42 0.12    2.5951 2.4114 2.3926

TBILL 08.22.12 PIBL1211H171 2M 8/22/2012 56 0.15 0.807000 2.1500 2:38:08 PM 2.1500 2.5236 2.3409 2.3284

TBILL 09.05.12 PIBL1211I189 2M 9/5/2012 70 0.19 1.206000 2.1800 11:03:59 AM 2.1800 2.4522 2.2705 2.2642

TBILL 09.19.12* PIBL1211I198 3M 9/19/2012 84 0.23    2.3808 2.2000 2.2000

TBILL 10.17.12 PIBL1211J213 4M 10/17/2012 112 0.31 0.509000 2.2000 9:34:55 AM 2.2000 2.4053 2.2286 2.2286

TBILL 10.31.12 PIBL1211K220 4M 10/31/2012 126 0.35 24.524000 2.2251 2:42:28 PM 2.2250 2.4175 2.2429 2.2429

TBILL 11.28.12 PIBL0612E012 5M 11/28/2012 154 0.42    2.4420 2.2714 2.2714

TBILL 12.26.12* PIBL0612F039 6M 12/26/2012 182 0.50    2.4665 2.3000 2.3000

TBILL 01.09.13 PIBL1212A014 7M 1/9/2013 196 0.54    2.4823 2.3154 2.3154

TBILL 02.06.13 PIBL1212B031 8M 2/6/2013 224 0.61 0.237000 2.2500 10:50:50 AM 2.2500 2.5138 2.3462 2.3462

TBILL 02.20.13 PIBL1212B040 8M 2/20/2013 238 0.65    2.5295 2.3615 2.3615

TBILL 03.06.13 PIBL1212C058 9M 3/6/2013 252 0.69    2.5452 2.3769 2.3769

TBILL 03.20.13 PIBL1212C067 9M 3/20/2013 266 0.73    2.5610 2.3923 2.3923

TBILL 04.17.13 PIBL1212D084 10M 4/17/2013 294 0.81 32.129000 2.4500 2:45:04 PM 2.4500 2.5925 2.4231 2.4231

TBILL 05.02.13 PIBL1212E092 10M 5/2/2013 309 0.85 258.358000 2.4500 2:40:19 PM 2.4500 2.6093 2.4396 2.4396

TBILL 05.15.13 PIBL1212E109 11M 5/15/2013 322 0.88 36.872419 2.4750 3:39:01 PM 2.4703 2.6239 2.4538 2.4538

TBILL 05.29.13 PIBL1212E118 11M 5/29/2013 336 0.92    2.6397 2.4692 2.4692

TBILL 06.26.13* PIBL1212F135 1Y 6/26/2013 364 1.00    2.6712 2.5000 2.5000
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