
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 02.08.12 PIBL1211B033 <1M 2/8/2012 6 0.02    3.9193 3.8902 3.8902

TBILL 02.15.12 PIBL0311K238 <1M 2/15/2012 13 0.04 4.000000 1.4000 9:33:45 AM 1.4000 3.4563 3.3864 3.3864

TBILL 02.22.12 PIBL1211B042 <1M 2/22/2012 20 0.05    2.9933 2.8826 2.8826

TBILL 03.07.12* PIBL1211C050 1M 3/7/2012 34 0.09    2.0673 1.8750 1.8750

TBILL 03.14.12 PIBL0311L255 1M 3/14/2012 41 0.11    2.0791 1.8844 1.8844

TBILL 03.21.12 PIBL1211C069 2M 3/21/2012 48 0.13 5.284000 1.9000 10:57:26 AM 1.6672 2.0909 1.8938 1.8938

TBILL 04.04.12 PIBL1211D077 2M 4/4/2012 62 0.17 2.877000 1.9000 10:57:50 AM 1.9000 2.1144 1.9125 1.9125

TBILL 04.11.12 PIBL0312A013 2M 4/11/2012 69 0.19    2.1262 1.9219 1.9219

TBILL 04.18.12 PIBL1211D086 2M 4/18/2012 76 0.21    2.1380 1.9313 1.9313

TBILL 04.25.12 PIBL0312A022 3M 4/25/2012 83 0.23 19.651000 1.4020 3:07:21 PM 1.4241 2.1498 1.9406 1.9406

TBILL 05.02.12* PIBL1211E094 3M 5/2/2012 90 0.25    2.1615 1.9500 1.9500

TBILL 05.16.12 PIBL0611K044 4M 5/16/2012 104 0.28    2.1681 1.9571 1.9571

TBILL 06.13.12 PIBL1211F128 5M 6/13/2012 132 0.36    2.1813 1.9714 1.9714

TBILL 06.27.12 PIBL1211F137 5M 6/27/2012 146 0.40 2.474000 2.0000 10:58:13 AM 2.0000 2.1879 1.9786 1.9786

TBILL 07.11.12 PIBL1211G145 5M 7/11/2012 160 0.44 2.000000 1.7100 10:19:03 AM 1.7100 2.1945 1.9857 1.9857

TBILL 07.25.12 PIBL1211G154 6M 7/25/2012 174 0.48 6.865000 1.8750 10:34:27 AM 1.7995 2.2011 1.9929 1.9929

TBILL 08.08.12* PIBL1211H162 6M 8/8/2012 188 0.52    2.2077 2.0000 2.0000

TBILL 08.22.12 PIBL1211H171 7M 8/22/2012 202 0.55    2.2266 2.0182 2.0182

TBILL 09.05.12 PIBL1211I189 7M 9/5/2012 216 0.59    2.2454 2.0364 2.0364

TBILL 09.19.12 PIBL1211I198 8M 9/19/2012 230 0.63    2.2643 2.0545 2.0545

TBILL 10.17.12 PIBL1211J213 9M 10/17/2012 258 0.71 2.263000 2.1000 10:58:39 AM 2.1000 2.3020 2.0909 2.0909

TBILL 10.31.12 PIBL1211K220 9M 10/31/2012 272 0.75    2.3209 2.1091 2.1091

TBILL 01.09.13* PIBL1212A014 1Y 1/9/2013 342 0.94    2.4152 2.2000 2.2000
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