
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 1Y 11/2/2011 0        

TBILL 11.09.11 PIBL0311H161 <1M 11/9/2011 7 0.02    4.1250 4.0941 4.0941

TBILL 11.16.11 PIBL1210K231 <1M 11/16/2011 14 0.04    3.6875 3.6206 3.6206

TBILL 11.23.11 PIBL0311H170 <1M 11/23/2011 21 0.06    3.2500 3.1471 3.1471

TBILL 11.29.11 PIBL1210L249 <1M 11/29/2011 27 0.07    2.8750 2.7412 2.7412

TBILL 12.07.11* PIBL0311I188 1M 12/7/2011 35 0.10    2.3750 2.2000 2.2000

TBILL 12.21.11 PIBL0311I197 2M 12/21/2011 49 0.13    2.1608 1.9878 1.9589

TBILL 01.11.12 PIBL1211A016 2M 1/11/2012 70 0.19 15.844000 1.2500 8:49:02 AM 1.2500 1.8395 1.6694 1.5972

TBILL 01.25.12 PIBL0611G030 3M 1/25/2012 84 0.23 248.000000 1.1000 3:32:37 PM 1.1000 1.6253 1.4572 1.3561

TBILL 02.08.12* PIBL1211B033 3M 2/8/2012 98 0.27 9.690000 1.5000 8:48:17 AM 1.5000 1.4112 1.2450 1.1150

TBILL 02.22.12 PIBL1211B042 4M 2/22/2012 112 0.31 173.330000 1.1000 3:35:20 PM 1.1422 1.4455 1.2792 1.1709

TBILL 03.07.12 PIBL1211C050 4M 3/7/2012 126 0.35    1.4799 1.3133 1.2267

TBILL 03.21.12 PIBL1211C069 5M 3/21/2012 140 0.38    1.5142 1.3475 1.2825

TBILL 04.04.12 PIBL1211D077 5M 4/4/2012 154 0.42 50.000000 1.0000 9:38:24 AM 1.0000 1.5486 1.3817 1.3383

TBILL 04.18.12 PIBL1211D086 5M 4/18/2012 168 0.46 3.895000 1.5000 2:19:26 PM 1.5000 1.5829 1.4158 1.3942

TBILL 05.02.12* PIBL1211E094 6M 5/2/2012 182 0.50    1.6173 1.4500 1.4500

TBILL 06.13.12 PIBL1211F128 8M 6/13/2012 224 0.61 1.791065 1.1500 8:53:18 AM 1.1500 1.6484 1.4813 1.4813

TBILL 06.27.12 PIBL1211F137 8M 6/27/2012 238 0.65 22.596000 1.1500 3:55:42 PM 1.3728 1.6587 1.4917 1.4917

TBILL 07.11.12 PIBL1211G145 9M 7/11/2012 252 0.69    1.6691 1.5021 1.5021

TBILL 08.08.12 PIBL1211H162 9M 8/8/2012 280 0.77 9.007000 1.2000 3:12:01 PM 1.2998 1.6898 1.5229 1.5229

TBILL 08.22.12 PIBL1211H171 10M 8/22/2012 294 0.81 22.690000 1.5000 9:29:46 AM 1.9523 1.7001 1.5333 1.5333

TBILL 09.05.12 PIBL1211I189 10M 9/5/2012 308 0.84 3.208000 1.2000 2:42:50 PM 1.2000 1.7105 1.5438 1.5438

TBILL 09.19.12 PIBL1211I198 11M 9/19/2012 322 0.88    1.7208 1.5542 1.5542

TBILL 10.17.12* PIBL1211J213 1Y 10/17/2012 350 0.96 0.105000 1.3500 10:25:58 AM 1.3500 1.7415 1.5750 1.5750
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