
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 08.08.12 PIBL1211H162 <1M 8/8/2012 1     3.7500 3.7500 3.7500

TBILL 08.22.12 PIBL1211H171 <1M 8/22/2012 15 0.04    3.2749 3.2250 3.2250

TBILL 09.05.12 PIBL1211I189 1M 9/5/2012 29 0.08    2.7997 2.7000 2.7000

TBILL 09.19.12* PIBL1211I198 1M 9/19/2012 43 0.12    2.3246 2.1750 2.1750

TBILL 10.10.12 PIBL0312G142 2M 10/10/2012 64 0.18    2.1412 1.9875 1.9500

TBILL 10.17.12 PIBL1211J213 2M 10/17/2012 71 0.19    2.0800 1.9250 1.8750

TBILL 10.24.12 PIBL0312G151 2M 10/24/2012 78 0.21    2.0188 1.8625 1.8000

TBILL 10.31.12* PIBL1211K220 3M 10/31/2012 85 0.23    1.9577 1.8000 1.7250

TBILL 11.28.12 PIBL0612E012 4M 11/28/2012 113 0.31    2.0389 1.8829 1.7964

TBILL 12.26.12 PIBL0612F039 5M 12/26/2012 141 0.39    2.1201 1.9657 1.8679

TBILL 01.09.13 PIBL1212A014 5M 1/9/2013 155 0.42    2.1607 2.0071 1.9036

TBILL 01.23.13 PIBL0612G047 5M 1/23/2013 169 0.46    2.2013 2.0486 1.9393

TBILL 02.06.13* PIBL1212B031 6M 2/6/2013 183 0.50    2.2419 2.0900 1.9750

TBILL 02.20.13 PIBL1212B040 7M 2/20/2013 197 0.54    2.2647 2.1117 2.0125

TBILL 03.06.13 PIBL1212C058 7M 3/6/2013 211 0.58    2.2875 2.1333 2.0500

TBILL 03.20.13 PIBL1212C067 8M 3/20/2013 225 0.62    2.3103 2.1550 2.0875

TBILL 04.17.13 PIBL1212D084 9M 4/17/2013 253 0.69    2.3559 2.1983 2.1625

TBILL 05.02.13 PIBL1212E092 9M 5/2/2013 268 0.73    2.3803 2.2215 2.2027

TBILL 05.15.13 PIBL1212E109 9M 5/15/2013 281 0.77    2.4014 2.2417 2.2375

TBILL 05.29.13 PIBL1212E118 10M 5/29/2013 295 0.81    2.4242 2.2633 2.2750

TBILL 06.26.13 PIBL1212F135 11M 6/26/2013 323 0.88    2.4698 2.3067 2.3500

TBILL 07.10.13 PIBL1212G143 11M 7/10/2013 337 0.92    2.4926 2.3283 2.3875

TBILL 07.24.13* PIBL1212G152 1Y 7/24/2013 351 0.96    2.5154 2.3500 2.4250
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