
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 5 0.01    3.8373 3.8205 3.8179

TBILL 05.09.12 PIBL0312B030 <1M 5/9/2012 12 0.03    3.5525 3.5064 3.4994

TBILL 05.16.12 PIBL0611K044 <1M 5/16/2012 19 0.05    3.2678 3.1923 3.1808

TBILL 05.23.12 PIBL0312B049 1M 5/23/2012 26 0.07 0.105000 3.5000 3:19:33 PM 3.5000 2.9830 2.8782 2.8622

TBILL 06.06.12* PIBL0312C057 1M 6/6/2012 40 0.11    2.4135 2.2500 2.2250

TBILL 06.13.12 PIBL1211F128 2M 6/13/2012 47 0.13    2.4146 2.2536 2.2286

TBILL 06.20.12 PIBL0312C066 2M 6/20/2012 54 0.15    2.4157 2.2571 2.2321

TBILL 06.27.12 PIBL1211F137 2M 6/27/2012 61 0.17    2.4168 2.2607 2.2357

TBILL 07.04.12 PIBL0312D074 2M 7/4/2012 68 0.19 205.000000 2.1750 9:54:03 AM 2.1750 2.4179 2.2643 2.2393

TBILL 07.11.12 PIBL1211G145 2M 7/11/2012 75 0.21 7.400000 1.8750 2:26:00 PM 1.8750 2.4190 2.2679 2.2429

TBILL 07.25.12* PIBL1211G154 3M 7/25/2012 89 0.24    2.4212 2.2750 2.2500

TBILL 08.08.12 PIBL1211H162 4M 8/8/2012 103 0.28 1.362860 1.8750 11:57:20 AM 1.8750 2.4341 2.2857 2.2607

TBILL 08.22.12 PIBL1211H171 4M 8/22/2012 117 0.32    2.4471 2.2964 2.2714

TBILL 09.05.12 PIBL1211I189 5M 9/5/2012 131 0.36    2.4601 2.3071 2.2821

TBILL 09.19.12 PIBL1211I198 5M 9/19/2012 145 0.40    2.4730 2.3179 2.2929

TBILL 10.17.12 PIBL1211J213 6M 10/17/2012 173 0.47 2.125000 2.0000 11:31:58 AM 2.0000 2.4990 2.3393 2.3143

TBILL 10.31.12* PIBL1211K220 6M 10/31/2012 187 0.51    2.5119 2.3500 2.3250

TBILL 01.09.13 PIBL1212A014 9M 1/9/2013 257 0.70    2.5821 2.4229 2.3979

TBILL 02.06.13 PIBL1212B031 10M 2/6/2013 285 0.78    2.6102 2.4521 2.4271

TBILL 02.20.13 PIBL1212B040 10M 2/20/2013 299 0.82    2.6242 2.4667 2.4417

TBILL 03.06.13 PIBL1212C058 11M 3/6/2013 313 0.86    2.6383 2.4813 2.4563

TBILL 03.20.13 PIBL1212C067 11M 3/20/2013 327 0.90    2.6523 2.4958 2.4708

TBILL 04.17.13* PIBL1212D084 1Y 4/17/2013 355 0.97    2.6804 2.5250 2.5000
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