
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 02.01.12 PIBL0311K229 <1M 2/1/2012 6 0.02    3.9778 3.9531 3.9325

TBILL 02.08.12 PIBL1211B033 <1M 2/8/2012 13 0.04    3.5968 3.5375 3.4879

TBILL 02.15.12 PIBL0311K238 <1M 2/15/2012 20 0.05 0.700000 1.2750 3:05:54 PM 1.2750 3.2158 3.1219 3.0434

TBILL 02.22.12 PIBL1211B042 1M 2/22/2012 27 0.07 150.000000 1.7500 4:06:28 PM 1.7500 2.8347 2.7062 2.5989

TBILL 03.07.12* PIBL1211C050 1M 3/7/2012 41 0.11 16.347400 1.3500 3:53:53 PM 1.3408 2.0727 1.8750 1.7098

TBILL 03.14.12 PIBL0311L255 2M 3/14/2012 48 0.13 248.064000 1.7500 4:07:11 PM 1.7427 2.0619 1.8315 1.6982

TBILL 03.21.12 PIBL1211C069 2M 3/21/2012 55 0.15 2.316920 1.2500 11:00:08 AM 1.1933 2.0512 1.7880 1.6866

TBILL 04.04.12 PIBL1211D077 2M 4/4/2012 69 0.19 4.876000 1.3500 10:36:32 AM 1.3500 2.0296 1.7011 1.6634

TBILL 04.11.12 PIBL0312A013 2M 4/11/2012 76 0.21 17.805000 1.5000 11:33:12 AM 1.5562 2.0188 1.6576 1.6518

TBILL 04.18.12 PIBL1211D086 3M 4/18/2012 83 0.23    2.0081 1.6141 1.6402

TBILL 04.25.12* PIBL0312A022 3M 4/25/2012 90 0.25 262.024000 1.8750 3:30:29 PM 1.6287 1.9973 1.5706 1.6287

TBILL 05.02.12 PIBL1211E094 3M 5/2/2012 97 0.27    2.0328 1.5914 1.6450

TBILL 05.16.12 PIBL0611K044 4M 5/16/2012 111 0.30    2.1038 1.6330 1.6776

TBILL 06.13.12 PIBL1211F128 5M 6/13/2012 139 0.38    2.2458 1.7161 1.7428

TBILL 06.27.12 PIBL1211F137 5M 6/27/2012 153 0.42 5.884000 1.6500 9:50:01 AM 1.6500 2.3168 1.7577 1.7754

TBILL 07.11.12 PIBL1211G145 5M 7/11/2012 167 0.46 85.757546 1.7800 2:43:37 PM 1.6464 2.3878 1.7993 1.8080

TBILL 07.25.12* PIBL1211G154 6M 7/25/2012 181 0.50 333.266600 1.8250 11:47:00 AM 1.8406 2.4588 1.8409 1.8406

TBILL 08.08.12 PIBL1211H162 7M 8/8/2012 195 0.53    2.4590 1.8762 1.8706

TBILL 08.22.12 PIBL1211H171 7M 8/22/2012 209 0.57 0.549300 1.6500 2:53:52 PM 1.6500 2.4592 1.9115 1.9005

TBILL 09.05.12 PIBL1211I189 8M 9/5/2012 223 0.61    2.4593 1.9469 1.9305

TBILL 09.19.12 PIBL1211I198 8M 9/19/2012 237 0.65    2.4595 1.9822 1.9604

TBILL 10.17.12 PIBL1211J213 9M 10/17/2012 265 0.73    2.4598 2.0529 2.0203

TBILL 10.31.12 PIBL1211K220 9M 10/31/2012 279 0.76 1.506600 1.7750 10:31:59 AM 1.7750 2.4600 2.0883 2.0503

TBILL 01.09.13* PIBL1212A014 1Y 1/9/2013 349 0.96    2.4608 2.2650 2.2000
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