
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 1Y 5/2/2012 0        

TBILL 05.09.12 PIBL0312B030 <1M 5/9/2012 7 0.02    3.7210 3.6912 3.6824

TBILL 05.16.12 PIBL0611K044 <1M 5/16/2012 14 0.04    3.3956 3.3309 3.3118

TBILL 05.23.12 PIBL0312B049 <1M 5/23/2012 21 0.06 2.500000 1.8750 3:55:45 PM 1.8750 3.0701 2.9706 2.9412

TBILL 06.06.12* PIBL0312C057 1M 6/6/2012 35 0.10 1.826000 1.8751 2:50:31 PM 1.8751 2.4192 2.2500 2.2000

TBILL 06.13.12 PIBL1211F128 1M 6/13/2012 42 0.12 12.000000 2.0000 3:05:36 PM 2.0000 2.4250 2.2389 2.1944

TBILL 06.20.12 PIBL0312C066 2M 6/20/2012 49 0.13    2.4308 2.2278 2.1889

TBILL 06.27.12 PIBL1211F137 2M 6/27/2012 56 0.15    2.4365 2.2167 2.1833

TBILL 07.04.12 PIBL0312D074 2M 7/4/2012 63 0.17    2.4423 2.2056 2.1778

TBILL 07.11.12 PIBL1211G145 2M 7/11/2012 70 0.19    2.4481 2.1944 2.1722

TBILL 07.25.12 PIBL1211G154 3M 7/25/2012 84 0.23    2.4596 2.1722 2.1611

TBILL 08.08.12* PIBL1211H162 3M 8/8/2012 98 0.27 220.000000 2.1500 8:46:57 AM 2.1500 2.4712 2.1500 2.1500

TBILL 08.22.12 PIBL1211H171 4M 8/22/2012 112 0.31 55.833200 1.9000 3:57:17 PM 2.0343 2.4769 2.1792 2.1500

TBILL 09.05.12 PIBL1211I189 4M 9/5/2012 126 0.35    2.4826 2.2083 2.1500

TBILL 09.19.12 PIBL1211I198 5M 9/19/2012 140 0.38    2.4883 2.2375 2.1500

TBILL 10.17.12 PIBL1211J213 5M 10/17/2012 168 0.46    2.4997 2.2958 2.1500

TBILL 10.31.12* PIBL1211K220 6M 10/31/2012 182 0.50 470.000000 2.1500 2:29:38 PM 2.1500 2.5054 2.3250 2.1500

TBILL 01.09.13 PIBL1212A014 9M 1/9/2013 252 0.69    2.6434 2.4348 2.3138

TBILL 02.06.13 PIBL1212B031 9M 2/6/2013 280 0.77    2.6986 2.4788 2.3793

TBILL 02.20.13 PIBL1212B040 10M 2/20/2013 294 0.81 61.391907 2.3500 11:29:01 AM 2.3500 2.7262 2.5007 2.4121

TBILL 03.06.13 PIBL1212C058 10M 3/6/2013 308 0.84    2.7537 2.5227 2.4448

TBILL 03.20.13 PIBL1212C067 11M 3/20/2013 322 0.88 46.201500 2.2250 3:08:43 PM 2.2149 2.7813 2.5447 2.4776

TBILL 04.17.13* PIBL1212D084 1Y 4/17/2013 350 0.96 221.010482 2.5000 3:57:36 PM 2.5431 2.8365 2.5886 2.5431
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