
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 10.10.12 PIBL0312G142 <1M 10/10/2012 16 0.04    2.7340 2.6667 2.6563

TBILL 10.17.12 PIBL1211J213 <1M 10/17/2012 23 0.06    2.2598 2.1611 2.1458

TBILL 10.24.12 PIBL0312G151 1M 10/24/2012 30 0.08    1.7857 1.6556 1.6354

TBILL 10.31.12* PIBL1211K220 1M 10/31/2012 37 0.10 2.192000 0.7500 2:06:30 PM 0.7500 1.3115 1.1500 1.1250

TBILL 11.07.12 PIBL0312H169 1M 11/7/2012 44 0.12    1.2770 1.1156 1.0906

TBILL 11.21.12 PIBL0312H178 2M 11/21/2012 58 0.16    1.2080 1.0469 1.0219

TBILL 11.28.12 PIBL0612E012 2M 11/28/2012 65 0.18    1.1735 1.0125 0.9875

TBILL 12.05.12 PIBL0312I186 2M 12/5/2012 72 0.20    1.1390 0.9781 0.9531

TBILL 12.19.12 PIBL0312I195 3M 12/19/2012 86 0.24 0.528000 0.7000 10:53:53 AM 0.7000 1.0699 0.9094 0.8844

TBILL 12.26.12* PIBL0612F039 3M 12/26/2012 93 0.25    1.0354 0.8750 0.8500

TBILL 01.09.13 PIBL1212A014 4M 1/9/2013 107 0.29    1.0942 0.9333 0.9125

TBILL 01.23.13 PIBL0612G047 4M 1/23/2013 121 0.33    1.1531 0.9917 0.9750

TBILL 02.06.13 PIBL1212B031 5M 2/6/2013 135 0.37    1.2119 1.0500 1.0375

TBILL 02.20.13 PIBL1212B040 5M 2/20/2013 149 0.41    1.2707 1.1083 1.1000

TBILL 03.06.13 PIBL1212C058 5M 3/6/2013 163 0.45    1.3295 1.1667 1.1625

TBILL 03.20.13* PIBL1212C067 6M 3/20/2013 177 0.48    1.3883 1.2250 1.2250

TBILL 04.17.13 PIBL1212D084 7M 4/17/2013 205 0.56    1.4892 1.3135 1.2981

TBILL 05.02.13 PIBL1212E092 7M 5/2/2013 220 0.60    1.5432 1.3609 1.3372

TBILL 05.15.13 PIBL1212E109 8M 5/15/2013 233 0.64    1.5900 1.4019 1.3712

TBILL 05.29.13 PIBL1212E118 8M 5/29/2013 247 0.68    1.6404 1.4462 1.4077

TBILL 06.26.13 PIBL1212F135 9M 6/26/2013 275 0.75    1.7412 1.5346 1.4808

TBILL 07.10.13 PIBL1212G143 10M 7/10/2013 289 0.79 1700.000000 1.7000 10:28:15 AM 1.7000 1.7917 1.5788 1.5173

TBILL 07.24.13 PIBL1212G152 10M 7/24/2013 303 0.83 870.000000 1.6250 10:49:17 AM 1.7158 1.8421 1.6231 1.5538

TBILL 08.07.13 PIBL1212H160 11M 8/7/2013 317 0.87 2.020600 1.5500 2:09:08 PM 1.5500 1.8925 1.6673 1.5904

TBILL 08.22.13 PIBL1212H179 11M 8/22/2013 332 0.91    1.9465 1.7147 1.6295

TBILL 09.04.13 PIBL1212I187 1Y 9/4/2013 345 0.95    1.9933 1.7558 1.6635

TBILL 09.18.13* PIBL1212I196 1Y 9/18/2013 359 0.98 2300.000000 1.7000 2:31:31 PM 1.7000 2.0437 1.8000 1.7000
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