
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 2 0.01    4.4311 4.4257 4.4257

TBILL 01.25.12 PIBL0611G030 <1M 1/25/2012 16 0.04    3.4659 3.3854 3.3854

TBILL 02.01.12 PIBL0311K229 <1M 2/1/2012 23 0.06    2.9833 2.8653 2.8653

TBILL 02.08.12 PIBL1211B033 1M 2/8/2012 30 0.08    2.5007 2.3451 2.3451

TBILL 02.15.12* PIBL0311K238 1M 2/15/2012 37 0.10    2.0181 1.8250 1.8250

TBILL 02.22.12 PIBL1211B042 1M 2/22/2012 44 0.12    1.9583 1.7636 1.7636

TBILL 03.07.12 PIBL1211C050 2M 3/7/2012 58 0.16 1.001000 1.0000 9:44:00 AM 1.0000 1.8387 1.6407 1.6407

TBILL 03.14.12 PIBL0311L255 2M 3/14/2012 65 0.18    1.7789 1.5792 1.5792

TBILL 03.21.12 PIBL1211C069 2M 3/21/2012 72 0.20 1.001000 1.3500 3:41:25 PM 1.3500 1.7191 1.5178 1.5178

TBILL 04.04.12 PIBL1211D077 3M 4/4/2012 86 0.24    1.5995 1.3949 1.3949

TBILL 04.18.12* PIBL1211D086 3M 4/18/2012 100 0.27    1.4799 1.2720 1.2720

TBILL 05.02.12 PIBL1211E094 4M 5/2/2012 114 0.31    1.5046 1.2975 1.2975

TBILL 05.16.12 PIBL0611K044 4M 5/16/2012 128 0.35    1.5293 1.3230 1.3230

TBILL 06.13.12 PIBL1211F128 5M 6/13/2012 156 0.43    1.5787 1.3740 1.3740

TBILL 06.27.12 PIBL1211F137 5M 6/27/2012 170 0.47    1.6034 1.3995 1.3995

TBILL 07.11.12* PIBL1211G145 6M 7/11/2012 184 0.50    1.6281 1.4250 1.4250

TBILL 08.08.12 PIBL1211H162 7M 8/8/2012 212 0.58    1.6778 1.4944 1.4644

TBILL 08.22.12 PIBL1211H171 8M 8/22/2012 226 0.62    1.7027 1.5291 1.4841

TBILL 09.05.12 PIBL1211I189 8M 9/5/2012 240 0.66    1.7276 1.5637 1.5039

TBILL 09.19.12 PIBL1211I198 9M 9/19/2012 254 0.70    1.7525 1.5984 1.5236

TBILL 10.17.12 PIBL1211J213 9M 10/17/2012 282 0.77    1.8022 1.6678 1.5630

TBILL 10.31.12* PIBL1211K220 1Y 10/31/2012 296 0.81 186.134000 1.4500 3:40:11 PM 1.4669 1.8271 1.7025 1.5827
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