
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 04.04.12 PIBL1211D077 <1M 4/4/2012 13 0.04 2.014563 3.6000 2:48:07 PM 3.6000 3.4759 3.4091 3.2231

TBILL 04.11.12 PIBL0312A013 <1M 4/11/2012 20 0.05 1.000000 1.7000 9:02:30 AM 1.7000 3.1702 3.0644 2.7700

TBILL 04.18.12 PIBL1211D086 1M 4/18/2012 27 0.07    2.8645 2.7197 2.3168

TBILL 04.25.12* PIBL0312A022 1M 4/25/2012 34 0.09 55.000098 1.8750 3:15:54 PM 1.8636 2.5588 2.3750 1.8636

TBILL 05.02.12 PIBL1211E094 1M 5/2/2012 41 0.11    2.5632 2.3812 1.9301

TBILL 05.09.12 PIBL0312B030 2M 5/9/2012 48 0.13 22.576760 1.8750 4:01:59 PM 1.8750 2.5675 2.3875 1.9965

TBILL 05.16.12 PIBL0611K044 2M 5/16/2012 55 0.15    2.5718 2.3937 2.0629

TBILL 05.23.12 PIBL0312B049 2M 5/23/2012 62 0.17    2.5762 2.4000 2.1293

TBILL 06.06.12 PIBL0312C057 2M 6/6/2012 76 0.21 17.286125 2.1500 11:19:46 AM 2.1500 2.5848 2.4125 2.2622

TBILL 06.13.12 PIBL1211F128 3M 6/13/2012 83 0.23    2.5891 2.4187 2.3286

TBILL 06.20.12* PIBL0312C066 3M 6/20/2012 90 0.25    2.5935 2.4250 2.3950

TBILL 06.27.12 PIBL1211F137 3M 6/27/2012 97 0.27    2.5941 2.4250 2.3935

TBILL 07.11.12 PIBL1211G145 4M 7/11/2012 111 0.30 7.012000 2.0000 2:14:47 PM 2.0000 2.5952 2.4250 2.3904

TBILL 07.25.12 PIBL1211G154 4M 7/25/2012 125 0.34    2.5964 2.4250 2.3873

TBILL 08.08.12 PIBL1211H162 5M 8/8/2012 139 0.38 159.042630 2.1500 3:43:31 PM 2.1132 2.5976 2.4250 2.3842

TBILL 08.22.12 PIBL1211H171 5M 8/22/2012 153 0.42 24.629123 2.1250 3:31:11 PM 2.1407 2.5988 2.4250 2.3812

TBILL 09.05.12 PIBL1211I189 5M 9/5/2012 167 0.46    2.6000 2.4250 2.3781

TBILL 09.19.12* PIBL1211I198 6M 9/19/2012 181 0.50 0.600000 2.2500 11:28:15 AM 2.2500 2.6012 2.4250 2.3750

TBILL 10.17.12 PIBL1211J213 7M 10/17/2012 209 0.57    2.6772 2.4942 2.4173

TBILL 10.31.12 PIBL1211K220 8M 10/31/2012 223 0.61    2.7152 2.5288 2.4385

TBILL 01.09.13 PIBL1212A014 10M 1/9/2013 293 0.80 1.928757 2.1000 10:11:06 AM 2.1000 2.9053 2.7019 2.5442

TBILL 02.06.13 PIBL1212B031 11M 2/6/2013 321 0.88    2.9813 2.7712 2.5865

TBILL 02.20.13 PIBL1212B040 11M 2/20/2013 335 0.92 65.964000 2.5000 2:39:00 PM 2.5034 3.0193 2.8058 2.6077

TBILL 03.06.13 PIBL1212C058 1Y 3/6/2013 349 0.96    3.0574 2.8404 2.6288

TBILL 03.20.13* PIBL1212C067 1Y 3/20/2013 363 0.99 19.948000 2.5000 3:44:34 PM 2.5472 3.0954 2.8750 2.6500
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