
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 2 0.01    4.1896 4.1840 4.1833

TBILL 02.15.12 PIBL0311K238 <1M 2/15/2012 9 0.02    3.7665 3.7222 3.7167

TBILL 02.22.12 PIBL1211B042 <1M 2/22/2012 16 0.04    3.3434 3.2604 3.2500

TBILL 03.07.12 PIBL1211C050 1M 3/7/2012 30 0.08    2.4973 2.3368 2.3167

TBILL 03.14.12* PIBL0311L255 1M 3/14/2012 37 0.10    2.0742 1.8750 1.8500

TBILL 03.21.12 PIBL1211C069 1M 3/21/2012 44 0.12    2.0777 1.8778 1.8550

TBILL 04.04.12 PIBL1211D077 2M 4/4/2012 58 0.16 1.400000 1.5000 3:24:57 PM 1.5000 2.0846 1.8833 1.8650

TBILL 04.11.12 PIBL0312A013 2M 4/11/2012 65 0.18    2.0881 1.8861 1.8700

TBILL 04.18.12 PIBL1211D086 2M 4/18/2012 72 0.20    2.0915 1.8889 1.8750

TBILL 04.25.12 PIBL0312A022 2M 4/25/2012 79 0.22 3.407000 1.4050 11:12:29 AM 1.4050 2.0950 1.8917 1.8800

TBILL 05.02.12 PIBL1211E094 3M 5/2/2012 86 0.24 0.101834 2.0000 2:40:39 PM 2.0000 2.0985 1.8944 1.8850

TBILL 05.16.12* PIBL0611K044 3M 5/16/2012 100 0.27    2.1054 1.9000 1.8950

TBILL 06.13.12 PIBL1211F128 4M 6/13/2012 128 0.35    2.1386 1.9333 1.9283

TBILL 06.27.12 PIBL1211F137 5M 6/27/2012 142 0.39    2.1552 1.9500 1.9450

TBILL 07.11.12 PIBL1211G145 5M 7/11/2012 156 0.43    2.1718 1.9667 1.9617

TBILL 07.25.12 PIBL1211G154 5M 7/25/2012 170 0.47    2.1884 1.9833 1.9783

TBILL 08.08.12* PIBL1211H162 6M 8/8/2012 184 0.50    2.2050 2.0000 1.9950

TBILL 08.22.12 PIBL1211H171 7M 8/22/2012 198 0.54    2.2194 2.0177 2.0114

TBILL 09.05.12 PIBL1211I189 7M 9/5/2012 212 0.58 160.365000 2.0000 4:06:26 PM 2.0000 2.2338 2.0355 2.0277

TBILL 09.19.12 PIBL1211I198 8M 9/19/2012 226 0.62    2.2482 2.0532 2.0441

TBILL 10.17.12 PIBL1211J213 9M 10/17/2012 254 0.70    2.2770 2.0886 2.0768

TBILL 10.31.12 PIBL1211K220 9M 10/31/2012 268 0.73 0.384000 1.8750 2:41:13 PM 1.8750 2.2914 2.1064 2.0932

TBILL 01.09.13* PIBL1212A014 1Y 1/9/2013 338 0.93    2.3635 2.1950 2.1750
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