
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 03.07.12 PIBL1211C050 <1M 3/7/2012 9 0.02    3.8139 3.7722 3.7667

TBILL 03.14.12 PIBL0311L255 <1M 3/14/2012 16 0.04 13.440000 1.8750 8:52:19 AM 1.8750 3.4324 3.3542 3.3438

TBILL 03.21.12 PIBL1211C069 <1M 3/21/2012 23 0.06    3.0508 2.9361 2.9208

TBILL 04.04.12* PIBL1211D077 1M 4/4/2012 37 0.10    2.2877 2.1000 2.0750

TBILL 04.11.12 PIBL0312A013 1M 4/11/2012 44 0.12    2.2957 2.0679 2.0464

TBILL 04.18.12 PIBL1211D086 2M 4/18/2012 51 0.14    2.3036 2.0357 2.0179

TBILL 04.25.12 PIBL0312A022 2M 4/25/2012 58 0.16    2.3116 2.0036 1.9893

TBILL 05.02.12 PIBL1211E094 2M 5/2/2012 65 0.18    2.3196 1.9714 1.9607

TBILL 05.09.12 PIBL0312B030 2M 5/9/2012 72 0.20    2.3275 1.9393 1.9321

TBILL 05.16.12 PIBL0611K044 2M 5/16/2012 79 0.22    2.3355 1.9071 1.9036

TBILL 05.23.12* PIBL0312B049 3M 5/23/2012 86 0.24 300.000000 1.8750 8:52:57 AM 1.8750 2.3435 1.8750 1.8750

TBILL 06.13.12 PIBL1211F128 4M 6/13/2012 107 0.29 3.700000 2.2000 11:09:07 AM 2.2000 2.4236 1.9650 1.9650

TBILL 06.27.12 PIBL1211F137 4M 6/27/2012 121 0.33    2.4771 2.0250 2.0250

TBILL 07.11.12 PIBL1211G145 5M 7/11/2012 135 0.37    2.5305 2.0850 2.0850

TBILL 07.25.12 PIBL1211G154 5M 7/25/2012 149 0.41 2.134000 2.0000 9:56:57 AM 2.0000 2.5839 2.1450 2.1450

TBILL 08.08.12 PIBL1211H162 5M 8/8/2012 163 0.45    2.6374 2.2050 2.2050

TBILL 08.22.12 PIBL1211H171 6M 8/22/2012 177 0.48 400.000000 2.3250 8:53:28 AM 2.3250 2.6908 2.2650 2.2650

TBILL 09.05.12* PIBL1211I189 6M 9/5/2012 191 0.52    2.7442 2.3250 2.3250

TBILL 09.19.12 PIBL1211I198 7M 9/19/2012 205 0.56    2.7768 2.3521 2.3521

TBILL 10.17.12 PIBL1211J213 8M 10/17/2012 233 0.64    2.8418 2.4062 2.4062

TBILL 10.31.12 PIBL1211K220 8M 10/31/2012 247 0.68 0.500000 2.2000 11:18:58 AM 2.2000 2.8743 2.4333 2.4333

TBILL 01.09.13 PIBL1212A014 11M 1/9/2013 317 0.87    3.0370 2.5687 2.5687

TBILL 02.06.13 PIBL1212B031 1Y 2/6/2013 345 0.95    3.1021 2.6229 2.6229

TBILL 02.20.13* PIBL1212B040 1Y 2/20/2013 359 0.98 150.000000 2.6500 8:53:55 AM 2.6500 3.1346 2.6500 2.6500
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