
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 9 0.02    3.1812 3.1500 3.1500

TBILL 10.17.12 PIBL1211J213 <1M 10/17/2012 16 0.04    2.6835 2.6250 2.6250

TBILL 10.24.12 PIBL0312G151 <1M 10/24/2012 23 0.06    2.1858 2.1000 2.1000

TBILL 10.31.12 PIBL1211K220 1M 10/31/2012 30 0.08    1.6881 1.5750 1.5750

TBILL 11.07.12* PIBL0312H169 1M 11/7/2012 37 0.10 4.150000 0.7500 9:07:44 AM 0.7500 1.1904 1.0500 1.0500

TBILL 11.21.12 PIBL0312H178 2M 11/21/2012 51 0.14    1.1045 0.9556 0.9556

TBILL 11.28.12 PIBL0612E012 2M 11/28/2012 58 0.16    1.0615 0.9083 0.9083

TBILL 12.05.12 PIBL0312I186 2M 12/5/2012 65 0.18    1.0186 0.8611 0.8611

TBILL 12.19.12 PIBL0312I195 2M 12/19/2012 79 0.22 560.000000 0.6000 3:52:07 PM 0.6156 0.9327 0.7667 0.7667

TBILL 12.26.12 PIBL0612F039 3M 12/26/2012 86 0.24    0.8897 0.7194 0.7194

TBILL 01.09.13* PIBL1212A014 3M 1/9/2013 100 0.27    0.8038 0.6250 0.6250

TBILL 01.23.13 PIBL0612G047 4M 1/23/2013 114 0.31    0.8610 0.6857 0.6857

TBILL 02.06.13 PIBL1212B031 4M 2/6/2013 128 0.35    0.9182 0.7464 0.7464

TBILL 02.20.13 PIBL1212B040 5M 2/20/2013 142 0.39    0.9754 0.8071 0.8071

TBILL 03.06.13 PIBL1212C058 5M 3/6/2013 156 0.43    1.0326 0.8679 0.8679

TBILL 03.20.13 PIBL1212C067 5M 3/20/2013 170 0.47 400.000000 1.0500 8:58:53 AM 1.0500 1.0898 0.9286 0.9286

TBILL 04.17.13* PIBL1212D084 6M 4/17/2013 198 0.54    1.2042 1.0500 1.0500

TBILL 05.02.13 PIBL1212E092 7M 5/2/2013 213 0.58    1.2514 1.0890 1.0890

TBILL 05.15.13 PIBL1212E109 8M 5/15/2013 226 0.62    1.2923 1.1227 1.1227

TBILL 05.29.13 PIBL1212E118 8M 5/29/2013 240 0.66    1.3363 1.1591 1.1591

TBILL 06.26.13 PIBL1212F135 9M 6/26/2013 268 0.73    1.4243 1.2318 1.2318

TBILL 07.10.13 PIBL1212G143 9M 7/10/2013 282 0.77    1.4684 1.2682 1.2682

TBILL 07.24.13 PIBL1212G152 10M 7/24/2013 296 0.81 0.903000 1.1250 11:40:05 AM 1.1250 1.5124 1.3045 1.3045

TBILL 08.07.13 PIBL1212H160 10M 8/7/2013 310 0.85    1.5564 1.3409 1.3409

TBILL 08.22.13 PIBL1212H179 11M 8/22/2013 325 0.89 1.327000 1.3250 3:37:34 PM 1.3250 1.6036 1.3799 1.3799

TBILL 09.04.13 PIBL1212I187 11M 9/4/2013 338 0.93    1.6444 1.4136 1.4136

TBILL 09.18.13* PIBL1212I196 1Y 9/18/2013 352 0.96 150.000000 1.4500 8:59:30 AM 1.4500 1.6885 1.4500 1.4500
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