
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 10.31.12 PIBL1211K220 <1M 10/31/2012 1     3.5000 3.5000 3.5000

TBILL 11.07.12 PIBL0312H169 <1M 11/7/2012 8 0.02    3.0418 3.0090 3.0050

TBILL 11.21.12 PIBL0312H178 <1M 11/21/2012 22 0.06    2.1255 2.0270 2.0150

TBILL 11.28.12 PIBL0612E012 1M 11/28/2012 29 0.08    1.6673 1.5360 1.5200

TBILL 12.05.12* PIBL0312I186 1M 12/5/2012 36 0.10    1.2092 1.0450 1.0250

TBILL 12.19.12 PIBL0312I195 2M 12/19/2012 50 0.14    1.1280 0.9628 0.9417

TBILL 12.26.12 PIBL0612F039 2M 12/26/2012 57 0.16    1.0874 0.9217 0.9000

TBILL 01.02.13 PIBL0312J201 2M 1/2/2013 64 0.18    1.0468 0.8806 0.8583

TBILL 01.09.13 PIBL1212A014 2M 1/9/2013 71 0.19    1.0062 0.8394 0.8167

TBILL 01.23.13 PIBL0612G047 3M 1/23/2013 85 0.23    0.9250 0.7572 0.7333

TBILL 02.06.13* PIBL1212B031 3M 2/6/2013 99 0.27    0.8437 0.6750 0.6500

TBILL 02.20.13 PIBL1212B040 4M 2/20/2013 113 0.31    0.9052 0.7368 0.6502

TBILL 03.06.13 PIBL1212C058 4M 3/6/2013 127 0.35    0.9666 0.7985 0.6503

TBILL 03.20.13 PIBL1212C067 5M 3/20/2013 141 0.39    1.0280 0.8603 0.6505

TBILL 04.03.13 PIBL0612J053 5M 4/3/2013 155 0.42 626.120000 0.6500 3:06:13 PM 0.6077 1.0894 0.9221 0.6507

TBILL 04.17.13 PIBL1212D084 5M 4/17/2013 169 0.46    1.1509 0.9838 0.6508

TBILL 05.02.13* PIBL1212E092 6M 5/2/2013 184 0.50 532.140000 0.6500 3:54:48 PM 0.6510 1.2167 1.0500 0.6510

TBILL 05.15.13 PIBL1212E109 7M 5/15/2013 197 0.54    1.2340 1.0670 0.6722

TBILL 05.29.13 PIBL1212E118 7M 5/29/2013 211 0.58    1.2527 1.0853 0.6949

TBILL 06.26.13 PIBL1212F135 8M 6/26/2013 239 0.65    1.2901 1.1219 0.7405

TBILL 07.10.13 PIBL1212G143 9M 7/10/2013 253 0.69    1.3087 1.1402 0.7633

TBILL 07.24.13 PIBL1212G152 9M 7/24/2013 267 0.73    1.3274 1.1585 0.7861

TBILL 08.07.13 PIBL1212H160 9M 8/7/2013 281 0.77    1.3461 1.1768 0.8089

TBILL 08.22.13 PIBL1212H179 10M 8/22/2013 296 0.81    1.3661 1.1964 0.8333

TBILL 09.04.13 PIBL1212I187 10M 9/4/2013 309 0.85 0.517000 0.9250 2:52:34 PM 0.9250 1.3835 1.2134 0.8544

TBILL 09.18.13 PIBL1212I196 11M 9/18/2013 323 0.88    1.4022 1.2317 0.8772

TBILL 10.02.13* PIBL1212J202 1Y 10/2/2013 337 0.92 60.000000 0.9000 2:42:52 PM 0.9000 1.4208 1.2500 0.9000
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