
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 09.07.11 PIBL1210I181 <1M 9/7/2011 6 0.02    4.0201 4.0000 3.9992

TBILL 09.14.11 PIBL0311F127 <1M 9/14/2011 13 0.04    3.3483 3.3000 3.2982

TBILL 09.21.11 PIBL1210I190 <1M 9/21/2011 20 0.05    2.6764 2.6000 2.5971

TBILL 09.28.11 PIBL0311F136 1M 9/28/2011 27 0.07    2.0045 1.9000 1.8961

TBILL 10.05.11* PIBL1210J206 1M 10/5/2011 34 0.09    1.3327 1.2000 1.1950

TBILL 10.12.11 PIBL0311G144 1M 10/12/2011 41 0.11    1.3041 1.1714 1.1638

TBILL 10.19.11 PIBL1210J215 2M 10/19/2011 48 0.13    1.2754 1.1427 1.1326

TBILL 10.26.11 PIBL0311G153 2M 10/26/2011 55 0.15    1.2468 1.1141 1.1015

TBILL 11.02.11 PIBL1210K222 2M 11/2/2011 62 0.17    1.2181 1.0855 1.0703

TBILL 11.09.11 PIBL0311H161 2M 11/9/2011 69 0.19 1.104000 0.8500 2:40:45 PM 0.8500 1.1895 1.0568 1.0391

TBILL 11.16.11 PIBL1210K231 2M 11/16/2011 76 0.21    1.1609 1.0282 1.0079

TBILL 11.23.11 PIBL0311H170 3M 11/23/2011 83 0.23    1.1322 0.9995 0.9767

TBILL 11.29.11* PIBL1210L249 3M 11/29/2011 89 0.24    1.1077 0.9750 0.9500

TBILL 01.11.12 PIBL1211A016 5M 1/11/2012 132 0.36    1.1294 0.9859 0.9695

TBILL 01.25.12 PIBL0611G030 5M 1/25/2012 146 0.40    1.1365 0.9894 0.9759

TBILL 02.08.12 PIBL1211B033 5M 2/8/2012 160 0.44    1.1436 0.9929 0.9823

TBILL 02.22.12 PIBL1211B042 6M 2/22/2012 174 0.48 9.893000 0.8750 10:08:08 AM 0.8750 1.1506 0.9965 0.9886

TBILL 03.07.12* PIBL1211C050 6M 3/7/2012 188 0.52    1.1577 1.0000 0.9950

TBILL 03.21.12 PIBL1211C069 7M 3/21/2012 202 0.55    1.1973 1.0312 1.0412

TBILL 04.04.12 PIBL1211D077 7M 4/4/2012 216 0.59 8.508000 1.2500 11:11:01 AM 1.2500 1.2369 1.0625 1.0873

TBILL 04.18.12 PIBL1211D086 8M 4/18/2012 230 0.63 1.766000 1.0000 2:50:16 PM 1.0000 1.2765 1.0937 1.1335

TBILL 05.02.12 PIBL1211E094 8M 5/2/2012 244 0.67    1.3162 1.1250 1.1797

TBILL 06.13.12 PIBL1211F128 10M 6/13/2012 286 0.78    1.4350 1.2187 1.3182

TBILL 06.27.12 PIBL1211F137 10M 6/27/2012 300 0.82 4.038000 1.1000 2:54:40 PM 1.1000 1.4746 1.2500 1.3644

TBILL 07.11.12 PIBL1211G145 11M 7/11/2012 314 0.86 19.821000 1.2000 11:56:18 AM 1.2000 1.5142 1.2812 1.4105

TBILL 08.08.12 PIBL1211H162 11M 8/8/2012 342 0.94 4.032000 1.2000 2:06:44 PM 1.2000 1.5935 1.3437 1.5029

TBILL 08.22.12* PIBL1211H171 1Y 8/22/2012 356 0.98 50.040000 1.1250 3:23:32 PM 1.3748 1.6331 1.3750 1.5491
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