
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 11.02.11 PIBL1210K222 <1M 11/2/2011 6 0.02    4.1950 4.1680 4.1680

TBILL 11.09.11 PIBL0311H161 <1M 11/9/2011 13 0.04 1.967000 1.7000 2:57:25 PM 1.6407 3.7680 3.7031 3.7031

TBILL 11.16.11 PIBL1210K231 <1M 11/16/2011 20 0.05    3.3410 3.2383 3.2383

TBILL 11.23.11 PIBL0311H170 1M 11/23/2011 27 0.07    2.9141 2.7734 2.7734

TBILL 11.29.11* PIBL1210L249 1M 11/29/2011 33 0.09    2.5481 2.3750 2.3750

TBILL 12.07.11 PIBL0311I188 1M 12/7/2011 41 0.11    2.4125 2.2410 2.2410

TBILL 12.21.11 PIBL0311I197 2M 12/21/2011 55 0.15 5.832000 1.0000 2:21:13 PM 1.9128 2.1752 2.0064 2.0064

TBILL 01.11.12 PIBL1211A016 2M 1/11/2012 76 0.21    1.8192 1.6546 1.6546

TBILL 01.25.12* PIBL0611G030 3M 1/25/2012 90 0.25 2.887000 1.0000 9:59:57 AM 1.0000 1.5819 1.4200 1.4200

TBILL 02.08.12 PIBL1211B033 4M 2/8/2012 104 0.28    1.6115 1.4486 1.4486

TBILL 02.22.12 PIBL1211B042 4M 2/22/2012 118 0.32    1.6410 1.4771 1.4771

TBILL 03.07.12 PIBL1211C050 5M 3/7/2012 132 0.36 22.975000 1.0250 3:58:34 PM 1.0342 1.6706 1.5057 1.5057

TBILL 03.21.12 PIBL1211C069 5M 3/21/2012 146 0.40    1.7002 1.5343 1.5343

TBILL 04.04.12 PIBL1211D077 5M 4/4/2012 160 0.44    1.7297 1.5629 1.5629

TBILL 04.18.12 PIBL1211D086 6M 4/18/2012 174 0.48    1.7593 1.5914 1.5914

TBILL 05.02.12* PIBL1211E094 6M 5/2/2012 188 0.52    1.7888 1.6200 1.6200

TBILL 06.13.12 PIBL1211F128 8M 6/13/2012 230 0.63    1.8207 1.6525 1.6525

TBILL 06.27.12 PIBL1211F137 8M 6/27/2012 244 0.67    1.8313 1.6633 1.6633

TBILL 07.11.12 PIBL1211G145 9M 7/11/2012 258 0.71 0.505000 1.5500 11:17:56 AM 1.5500 1.8420 1.6742 1.6742

TBILL 08.08.12 PIBL1211H162 10M 8/8/2012 286 0.78 0.297000 2.2000 11:13:05 AM 2.2000 1.8632 1.6958 1.6958

TBILL 08.22.12 PIBL1211H171 10M 8/22/2012 300 0.82    1.8738 1.7067 1.7067

TBILL 09.05.12 PIBL1211I189 11M 9/5/2012 314 0.86    1.8845 1.7175 1.7175

TBILL 09.19.12 PIBL1211I198 11M 9/19/2012 328 0.90    1.8951 1.7283 1.7283

TBILL 10.17.12* PIBL1211J213 1Y 10/17/2012 356 0.98    1.9163 1.7500 1.7500
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