
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 06.06.12 PIBL0312C057 <1M 6/6/2012 12 0.03 10.527000 2.0250 10:07:49 AM 2.0250 3.4565 3.4070 3.4053

TBILL 06.13.12 PIBL1211F128 <1M 6/13/2012 19 0.05    3.1106 3.0297 3.0269

TBILL 06.20.12 PIBL0312C066 1M 6/20/2012 26 0.07    2.7647 2.6523 2.6484

TBILL 06.27.12* PIBL1211F137 1M 6/27/2012 33 0.09    2.4188 2.2750 2.2700

TBILL 07.04.12 PIBL0312D074 1M 7/4/2012 40 0.11    2.4119 2.2656 2.2881

TBILL 07.11.12 PIBL1211G145 2M 7/11/2012 47 0.13 12.974000 1.9500 9:12:20 AM 1.9500 2.4050 2.2563 2.3062

TBILL 07.25.12 PIBL1211G154 2M 7/25/2012 61 0.17    2.3911 2.2375 2.3423

TBILL 08.01.12 PIBL0312E091 2M 8/1/2012 68 0.19    2.3841 2.2281 2.3604

TBILL 08.08.12 PIBL1211H162 2M 8/8/2012 75 0.21    2.3772 2.2188 2.3785

TBILL 08.22.12* PIBL1211H171 3M 8/22/2012 89 0.24    2.3633 2.2000 2.4146

TBILL 09.05.12 PIBL1211I189 4M 9/5/2012 103 0.28    2.3706 2.2050 2.3717

TBILL 09.19.12 PIBL1211I198 4M 9/19/2012 117 0.32    2.3780 2.2100 2.3288

TBILL 10.17.12 PIBL1211J213 5M 10/17/2012 145 0.40    2.3927 2.2200 2.2429

TBILL 10.31.12* PIBL1211K220 6M 10/31/2012 159 0.44 1.007583 2.1500 10:50:35 AM 2.1500 2.4000 2.2250 2.2000

TBILL 01.09.13 PIBL1212A014 8M 1/9/2013 229 0.63    2.6135 2.4393 2.3875

TBILL 02.06.13 PIBL1212B031 9M 2/6/2013 257 0.70    2.6988 2.5250 2.4625

TBILL 02.20.13 PIBL1212B040 9M 2/20/2013 271 0.74    2.7415 2.5679 2.5000

TBILL 03.06.13 PIBL1212C058 10M 3/6/2013 285 0.78    2.7842 2.6107 2.5375

TBILL 03.20.13 PIBL1212C067 10M 3/20/2013 299 0.82    2.8269 2.6536 2.5750

TBILL 04.17.13 PIBL1212D084 11M 4/17/2013 327 0.90    2.9123 2.7393 2.6500

TBILL 05.02.13 PIBL1212E092 11M 5/2/2013 342 0.94    2.9580 2.7852 2.6902

TBILL 05.15.13* PIBL1212E109 1Y 5/15/2013 355 0.97 0.358850 2.6150 3:43:36 PM 2.6150 2.9977 2.8250 2.7250
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