
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 05.02.12 PIBL1211E094 <1M 5/2/2012 7 0.02    3.7782 3.7512 3.6970

TBILL 05.09.12 PIBL0312B030 <1M 5/9/2012 14 0.04    3.5195 3.4610 3.3435

TBILL 05.16.12 PIBL0611K044 <1M 5/16/2012 21 0.06    3.2608 3.1707 2.9900

TBILL 05.23.12 PIBL0312B049 1M 5/23/2012 28 0.08 51.854000 1.9500 4:02:37 PM 1.9329 3.0021 2.8805 2.6365

TBILL 06.06.12* PIBL0312C057 1M 6/6/2012 42 0.12 6.000000 1.9000 11:34:06 AM 1.9000 2.4846 2.3000 1.9294

TBILL 06.13.12 PIBL1211F128 2M 6/13/2012 49 0.13    2.4854 2.3000 1.9824

TBILL 06.20.12 PIBL0312C066 2M 6/20/2012 56 0.15    2.4863 2.3000 2.0353

TBILL 06.27.12 PIBL1211F137 2M 6/27/2012 63 0.17    2.4871 2.3000 2.0883

TBILL 07.04.12 PIBL0312D074 2M 7/4/2012 70 0.19 0.642000 1.8000 2:35:02 PM 1.8000 2.4879 2.3000 2.1412

TBILL 07.11.12 PIBL1211G145 2M 7/11/2012 77 0.21 0.202000 2.8750 11:33:02 AM 2.8750 2.4887 2.3000 2.1941

TBILL 07.25.12* PIBL1211G154 3M 7/25/2012 91 0.25    2.4904 2.3000 2.3000

TBILL 08.08.12 PIBL1211H162 4M 8/8/2012 105 0.29 13.355000 2.0000 4:06:06 PM 1.9686 2.5044 2.3143 2.3093

TBILL 08.22.12 PIBL1211H171 4M 8/22/2012 119 0.33 7.800000 2.0000 12:50:15 PM 2.0275 2.5184 2.3286 2.3186

TBILL 09.05.12 PIBL1211I189 5M 9/5/2012 133 0.36 0.395000 2.0000 3:02:00 PM 2.0000 2.5324 2.3429 2.3279

TBILL 09.19.12 PIBL1211I198 5M 9/19/2012 147 0.40    2.5464 2.3571 2.3371

TBILL 10.17.12 PIBL1211J213 6M 10/17/2012 175 0.48    2.5745 2.3857 2.3557

TBILL 10.31.12* PIBL1211K220 6M 10/31/2012 189 0.52    2.5885 2.4000 2.3650

TBILL 01.09.13 PIBL1212A014 9M 1/9/2013 259 0.71 3.751000 2.1752 3:12:14 PM 2.1752 2.6710 2.4833 2.4421

TBILL 02.06.13 PIBL1212B031 10M 2/6/2013 287 0.79    2.7040 2.5167 2.4729

TBILL 02.20.13 PIBL1212B040 10M 2/20/2013 301 0.82    2.7205 2.5333 2.4883

TBILL 03.06.13 PIBL1212C058 11M 3/6/2013 315 0.86    2.7370 2.5500 2.5037

TBILL 03.20.13 PIBL1212C067 11M 3/20/2013 329 0.90 2.032000 2.3001 3:45:33 PM 2.3001 2.7535 2.5667 2.5192

TBILL 04.17.13* PIBL1212D084 1Y 4/17/2013 357 0.98    2.7865 2.6000 2.5500
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