
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 12 0.03    3.5041 3.4414 3.4414

TBILL 04.11.12 PIBL0312A013 <1M 4/11/2012 19 0.05    3.1885 3.0859 3.0859

TBILL 04.18.12 PIBL1211D086 1M 4/18/2012 26 0.07    2.8729 2.7305 2.7305

TBILL 04.25.12* PIBL0312A022 1M 4/25/2012 33 0.09 4.004000 1.4500 3:03:58 PM 1.4500 2.5573 2.3750 2.3750

TBILL 05.02.12 PIBL1211E094 1M 5/2/2012 40 0.11    2.5583 2.3775 2.3750

TBILL 05.09.12 PIBL0312B030 2M 5/9/2012 47 0.13 1.644000 1.7500 10:00:37 AM 1.7500 2.5593 2.3800 2.3750

TBILL 05.16.12 PIBL0611K044 2M 5/16/2012 54 0.15 1.002000 1.5000 11:27:44 AM 1.5000 2.5603 2.3825 2.3750

TBILL 05.23.12 PIBL0312B049 2M 5/23/2012 61 0.17    2.5613 2.3850 2.3750

TBILL 06.06.12 PIBL0312C057 2M 6/6/2012 75 0.21 15.108125 1.7600 3:31:20 PM 1.8907 2.5634 2.3900 2.3750

TBILL 06.13.12 PIBL1211F128 3M 6/13/2012 82 0.22    2.5644 2.3925 2.3750

TBILL 06.20.12* PIBL0312C066 3M 6/20/2012 89 0.24    2.5654 2.3950 2.3750

TBILL 06.27.12 PIBL1211F137 3M 6/27/2012 96 0.26    2.5650 2.3935 2.3750

TBILL 07.11.12 PIBL1211G145 4M 7/11/2012 110 0.30 2.127000 2.0000 11:49:39 AM 2.2439 2.5642 2.3904 2.3750

TBILL 07.25.12 PIBL1211G154 4M 7/25/2012 124 0.34    2.5635 2.3873 2.3750

TBILL 08.08.12 PIBL1211H162 5M 8/8/2012 138 0.38 68.525491 2.1650 12:31:40 PM 2.1613 2.5627 2.3842 2.3750

TBILL 08.22.12 PIBL1211H171 5M 8/22/2012 152 0.42 18.132300 2.1500 11:11:15 AM 2.2555 2.5619 2.3812 2.3750

TBILL 09.05.12 PIBL1211I189 5M 9/5/2012 166 0.45 1.917100 2.2002 10:39:53 AM 2.2001 2.5612 2.3781 2.3750

TBILL 09.19.12* PIBL1211I198 6M 9/19/2012 180 0.49    2.5604 2.3750 2.3750

TBILL 10.17.12 PIBL1211J213 7M 10/17/2012 208 0.57    2.6363 2.4558 2.4558

TBILL 10.31.12 PIBL1211K220 8M 10/31/2012 222 0.61    2.6743 2.4961 2.4961

TBILL 01.09.13 PIBL1212A014 10M 1/9/2013 292 0.80    2.8641 2.6981 2.6981

TBILL 02.06.13 PIBL1212B031 11M 2/6/2013 320 0.88 13.355000 2.4000 3:59:10 PM 2.4000 2.9400 2.7788 2.7788

TBILL 02.20.13 PIBL1212B040 11M 2/20/2013 334 0.92 8.211000 2.4750 3:19:19 PM 2.4750 2.9779 2.8192 2.8192

TBILL 03.06.13 PIBL1212C058 1Y 3/6/2013 348 0.95    3.0159 2.8596 2.8596

TBILL 03.20.13* PIBL1212C067 1Y 3/20/2013 362 0.99 100.000000 2.9500 10:55:26 AM 2.9000 3.0538 2.9000 2.9000

TBILL 03.21.12 PIBL1211C069 11M 3/21/2012 321 0.88    2.0401 1.8341 1.8344
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