
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 2 0.01    4.1895 4.1840 4.1840

TBILL 02.08.12 PIBL1211B033 <1M 2/8/2012 9 0.02    3.7657 3.7222 3.7222

TBILL 02.15.12 PIBL0311K238 <1M 2/15/2012 16 0.04    3.3420 3.2604 3.2604

TBILL 02.22.12 PIBL1211B042 <1M 2/22/2012 23 0.06    2.9182 2.7986 2.7986

TBILL 03.07.12* PIBL1211C050 1M 3/7/2012 37 0.10 1.500000 1.3500 11:44:16 AM 1.3500 2.0708 1.8750 1.8750

TBILL 03.14.12 PIBL0311L255 1M 3/14/2012 44 0.12    2.0835 1.8875 1.8436

TBILL 03.21.12 PIBL1211C069 2M 3/21/2012 51 0.14    2.0962 1.9000 1.8122

TBILL 04.04.12 PIBL1211D077 2M 4/4/2012 65 0.18    2.1215 1.9250 1.7494

TBILL 04.11.12 PIBL0312A013 2M 4/11/2012 72 0.20    2.1342 1.9375 1.7181

TBILL 04.18.12 PIBL1211D086 2M 4/18/2012 79 0.22    2.1469 1.9500 1.6867

TBILL 04.25.12 PIBL0312A022 3M 4/25/2012 86 0.24 202.630000 1.6250 4:13:28 PM 1.6224 2.1596 1.9625 1.6553

TBILL 05.02.12* PIBL1211E094 3M 5/2/2012 93 0.25 274.000000 1.6250 4:14:14 PM 1.6250 2.1723 1.9750 1.6239

TBILL 05.16.12 PIBL0611K044 4M 5/16/2012 107 0.29 36.468200 1.2250 10:34:32 AM 1.2625 2.2096 2.0164 1.6554

TBILL 06.13.12 PIBL1211F128 5M 6/13/2012 135 0.37    2.2841 2.0993 1.7184

TBILL 06.27.12 PIBL1211F137 5M 6/27/2012 149 0.41    2.3213 2.1407 1.7499

TBILL 07.11.12 PIBL1211G145 5M 7/11/2012 163 0.45 0.728000 1.6510 3:08:37 PM 1.6510 2.3586 2.1821 1.7814

TBILL 07.25.12 PIBL1211G154 6M 7/25/2012 177 0.48 6.125500 1.7501 2:40:09 PM 1.7501 2.3958 2.2236 1.8129

TBILL 08.08.12* PIBL1211H162 6M 8/8/2012 191 0.52    2.4331 2.2650 1.8444

TBILL 08.22.12 PIBL1211H171 7M 8/22/2012 205 0.56    2.4323 2.2614 1.8758

TBILL 09.05.12 PIBL1211I189 7M 9/5/2012 219 0.60 1.000000 1.7500 10:49:34 AM 1.7500 2.4315 2.2577 1.9072

TBILL 09.19.12 PIBL1211I198 8M 9/19/2012 233 0.64    2.4307 2.2541 1.9386

TBILL 10.17.12 PIBL1211J213 9M 10/17/2012 261 0.72    2.4291 2.2468 2.0015

TBILL 10.31.12 PIBL1211K220 9M 10/31/2012 275 0.75    2.4283 2.2432 2.0329

TBILL 01.09.13* PIBL1212A014 1Y 1/9/2013 345 0.95 3.102000 1.9250 11:16:46 AM 1.9089 2.4242 2.2250 2.1900
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