
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 12.07.11 PIBL0311I188 <1M 12/7/2011 1     4.5000 4.5000 4.5000

TBILL 12.21.11 PIBL0311I197 <1M 12/21/2011 15 0.04    3.6092 3.5200 3.5100

TBILL 01.11.12* PIBL1211A016 1M 1/11/2012 36 0.10    2.2731 2.0500 2.0250

TBILL 01.25.12 PIBL0611G030 2M 1/25/2012 50 0.14    2.1983 1.9470 1.9024

TBILL 02.01.12 PIBL0311K229 2M 2/1/2012 57 0.16    2.1609 1.8955 1.8410

TBILL 02.08.12 PIBL1211B033 2M 2/8/2012 64 0.18    2.1235 1.8440 1.7797

TBILL 02.15.12 PIBL0311K238 2M 2/15/2012 71 0.19 791.610000 1.1250 11:05:41 AM 1.1250 2.0861 1.7925 1.7184

TBILL 02.22.12 PIBL1211B042 2M 2/22/2012 78 0.21    2.0487 1.7410 1.6571

TBILL 03.07.12* PIBL1211C050 3M 3/7/2012 92 0.25 208.000000 1.1000 11:58:13 AM 1.5344 1.9738 1.6380 1.5344

TBILL 03.21.12 PIBL1211C069 4M 3/21/2012 106 0.29    1.9301 1.6111 1.5081

TBILL 04.04.12 PIBL1211D077 4M 4/4/2012 120 0.33    1.8863 1.5843 1.4817

TBILL 04.18.12 PIBL1211D086 5M 4/18/2012 134 0.37    1.8425 1.5574 1.4554

TBILL 05.02.12 PIBL1211E094 5M 5/2/2012 148 0.41 43.100000 1.1000 10:27:33 AM 1.1000 1.7987 1.5306 1.4290

TBILL 05.16.12 PIBL0611K044 5M 5/16/2012 162 0.44 150.000000 1.1000 10:45:53 AM 1.1000 1.7549 1.5037 1.4027

TBILL 06.13.12* PIBL1211F128 6M 6/13/2012 190 0.52    1.6673 1.4500 1.3500

TBILL 06.27.12 PIBL1211F137 7M 6/27/2012 204 0.56 0.885940 1.6500 10:42:37 AM 1.6500 1.6769 1.4600 1.3600

TBILL 07.11.12 PIBL1211G145 7M 7/11/2012 218 0.60    1.6865 1.4700 1.3700

TBILL 08.08.12 PIBL1211H162 8M 8/8/2012 246 0.67 4.500000 1.0500 3:27:47 PM 1.0500 1.7058 1.4900 1.3900

TBILL 08.22.12 PIBL1211H171 9M 8/22/2012 260 0.71    1.7154 1.5000 1.4000

TBILL 09.05.12 PIBL1211I189 9M 9/5/2012 274 0.75 0.100000 1.0500 2:36:15 PM 1.0500 1.7250 1.5100 1.4100

TBILL 09.19.12 PIBL1211I198 10M 9/19/2012 288 0.79    1.7346 1.5200 1.4200

TBILL 10.17.12 PIBL1211J213 11M 10/17/2012 316 0.87    1.7538 1.5400 1.4400

TBILL 10.31.12* PIBL1211K220 1Y 10/31/2012 330 0.90 11.000000 1.2000 3:26:27 PM 1.1727 1.7635 1.5500 1.4500
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