
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 01.11.12 PIBL1211A016 <1M 1/11/2012 21 0.06 0.264000 2.5000 10:53:38 AM 2.5000 3.1595 3.0441 3.0441

TBILL 01.25.12* PIBL0611G030 1M 1/25/2012 35 0.10    2.2212 2.0250 2.0250

TBILL 02.01.12 PIBL0311K229 1M 2/1/2012 42 0.12    2.1637 1.9688 1.9594

TBILL 02.08.12 PIBL1211B033 2M 2/8/2012 49 0.13    2.1063 1.9125 1.8938

TBILL 02.15.12 PIBL0311K238 2M 2/15/2012 56 0.15 24.000000 1.2000 3:35:48 PM 1.1917 2.0488 1.8563 1.8281

TBILL 02.22.12 PIBL1211B042 2M 2/22/2012 63 0.17    1.9913 1.8000 1.7625

TBILL 03.07.12 PIBL1211C050 2M 3/7/2012 77 0.21    1.8764 1.6875 1.6313

TBILL 03.14.12 PIBL0311L255 3M 3/14/2012 84 0.23 40.797833 1.2500 3:59:56 PM 1.2500 1.8190 1.6313 1.5656

TBILL 03.21.12* PIBL1211C069 3M 3/21/2012 91 0.25    1.7615 1.5750 1.5000

TBILL 04.04.12 PIBL1211D077 4M 4/4/2012 105 0.29    1.7910 1.6000 1.5179

TBILL 04.18.12 PIBL1211D086 4M 4/18/2012 119 0.33    1.8204 1.6250 1.5357

TBILL 05.02.12 PIBL1211E094 5M 5/2/2012 133 0.36    1.8499 1.6500 1.5536

TBILL 05.16.12 PIBL0611K044 5M 5/16/2012 147 0.40    1.8793 1.6750 1.5714

TBILL 06.13.12 PIBL1211F128 6M 6/13/2012 175 0.48    1.9382 1.7250 1.6071

TBILL 06.27.12* PIBL1211F137 6M 6/27/2012 189 0.52    1.9677 1.7500 1.6250

TBILL 07.11.12 PIBL1211G145 7M 7/11/2012 203 0.56    1.9454 1.7306 1.6111

TBILL 08.08.12 PIBL1211H162 8M 8/8/2012 231 0.63    1.9009 1.6917 1.5833

TBILL 08.22.12 PIBL1211H171 8M 8/22/2012 245 0.67    1.8786 1.6722 1.5694

TBILL 09.05.12 PIBL1211I189 9M 9/5/2012 259 0.71    1.8564 1.6528 1.5556

TBILL 09.19.12 PIBL1211I198 9M 9/19/2012 273 0.75    1.8341 1.6333 1.5417

TBILL 10.17.12 PIBL1211J213 10M 10/17/2012 301 0.82    1.7896 1.5944 1.5139

TBILL 10.31.12* PIBL1211K220 1Y 10/31/2012 315 0.86 1.060000 1.3500 9:15:19 AM 1.3500 1.7673 1.5750 1.5000
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