
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 5 0.01    4.0407 4.0218 4.0218

TBILL 03.14.12 PIBL0311L255 <1M 3/14/2012 12 0.03 3.000000 1.6250 10:40:51 AM 1.6250 3.6743 3.6224 3.6224

TBILL 03.21.12 PIBL1211C069 <1M 3/21/2012 19 0.05    3.3079 3.2231 3.2231

TBILL 04.04.12 PIBL1211D077 1M 4/4/2012 33 0.09    2.5752 2.4244 2.4244

TBILL 04.11.12* PIBL0312A013 1M 4/11/2012 40 0.11    2.2088 2.0250 2.0250

TBILL 04.18.12 PIBL1211D086 2M 4/18/2012 47 0.13    2.2419 2.0583 2.0000

TBILL 04.25.12 PIBL0312A022 2M 4/25/2012 54 0.15 123.617082 1.6500 3:27:50 PM 1.6452 2.2749 2.0917 1.9750

TBILL 05.02.12 PIBL1211E094 2M 5/2/2012 61 0.17    2.3079 2.1250 1.9500

TBILL 05.09.12 PIBL0312B030 2M 5/9/2012 68 0.19    2.3409 2.1583 1.9250

TBILL 05.16.12 PIBL0611K044 2M 5/16/2012 75 0.21    2.3739 2.1917 1.9000

TBILL 05.23.12* PIBL0312B049 3M 5/23/2012 82 0.22 50.905000 1.8750 2:16:03 PM 1.8750 2.4069 2.2250 1.8750

TBILL 06.13.12 PIBL1211F128 4M 6/13/2012 103 0.28    2.4315 2.2500 1.9600

TBILL 06.27.12 PIBL1211F137 4M 6/27/2012 117 0.32    2.4479 2.2667 2.0167

TBILL 07.11.12 PIBL1211G145 5M 7/11/2012 131 0.36    2.4644 2.2833 2.0733

TBILL 07.25.12 PIBL1211G154 5M 7/25/2012 145 0.40    2.4808 2.3000 2.1300

TBILL 08.08.12 PIBL1211H162 5M 8/8/2012 159 0.44    2.4972 2.3167 2.1867

TBILL 08.22.12 PIBL1211H171 6M 8/22/2012 173 0.47 1.007632 2.2500 10:32:51 AM 2.2500 2.5136 2.3333 2.2433

TBILL 09.05.12* PIBL1211I189 6M 9/5/2012 187 0.51    2.5300 2.3500 2.3000

TBILL 09.19.12 PIBL1211I198 7M 9/19/2012 201 0.55    2.5742 2.3958 2.3208

TBILL 10.17.12 PIBL1211J213 8M 10/17/2012 229 0.63    2.6627 2.4875 2.3625

TBILL 10.31.12 PIBL1211K220 8M 10/31/2012 243 0.67    2.7069 2.5333 2.3833

TBILL 01.09.13 PIBL1212A014 11M 1/9/2013 313 0.86    2.9281 2.7625 2.4875

TBILL 02.06.13 PIBL1212B031 11M 2/6/2013 341 0.93    3.0165 2.8542 2.5292

TBILL 02.20.13* PIBL1212B040 1Y 2/20/2013 355 0.97    3.0608 2.9000 2.5500
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