
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 11.07.12 PIBL0312H169 <1M 11/7/2012 7 0.02    3.0940 3.0632 3.0632

TBILL 11.21.12 PIBL0312H178 <1M 11/21/2012 21 0.06    2.1468 2.0441 2.0441

TBILL 11.28.12 PIBL0612E012 1M 11/28/2012 28 0.08    1.6732 1.5346 1.5346

TBILL 12.05.12* PIBL0312I186 1M 12/5/2012 35 0.10    1.1996 1.0250 1.0250

TBILL 12.19.12 PIBL0312I195 2M 12/19/2012 49 0.13    1.1025 0.8785 0.8785

TBILL 12.26.12 PIBL0612F039 2M 12/26/2012 56 0.15    1.0539 0.8052 0.8052

TBILL 01.02.13 PIBL0312J201 2M 1/2/2013 63 0.17    1.0054 0.7320 0.7320

TBILL 01.09.13 PIBL1212A014 2M 1/9/2013 70 0.19 2.238000 0.3750 2:19:39 PM 0.3750 0.9568 0.6587 0.6587

TBILL 01.23.13 PIBL0612G047 3M 1/23/2013 84 0.23    0.8597 0.5122 0.5122

TBILL 01.30.13* PIBL0312J210 3M 1/30/2013 91 0.25 186.000000 0.4000 9:09:09 AM 0.4390 0.8112 0.4390 0.4390

TBILL 02.06.13 PIBL1212B031 3M 2/6/2013 98 0.27    0.8292 0.4722 0.4626

TBILL 02.20.13 PIBL1212B040 4M 2/20/2013 112 0.31 6.179807 1.8500 2:24:50 PM 1.8500 0.8652 0.5385 0.5100

TBILL 03.06.13 PIBL1212C058 4M 3/6/2013 126 0.35    0.9013 0.6049 0.5573

TBILL 03.20.13 PIBL1212C067 5M 3/20/2013 140 0.38    0.9373 0.6712 0.6046

TBILL 04.03.13 PIBL0612J053 5M 4/3/2013 154 0.42    0.9734 0.7376 0.6520

TBILL 04.17.13 PIBL1212D084 5M 4/17/2013 168 0.46    1.0094 0.8039 0.6993

TBILL 05.02.13* PIBL1212E092 6M 5/2/2013 183 0.50 35.000000 0.6750 2:32:50 PM 0.6750 1.0481 0.8750 0.7500

TBILL 05.15.13 PIBL1212E109 7M 5/15/2013 196 0.54    1.0609 0.8876 0.7595

TBILL 05.29.13 PIBL1212E118 7M 5/29/2013 210 0.58    1.0747 0.9011 0.7698

TBILL 06.26.13 PIBL1212F135 8M 6/26/2013 238 0.65    1.1023 0.9282 0.7904

TBILL 07.10.13 PIBL1212G143 9M 7/10/2013 252 0.69    1.1161 0.9417 0.8007

TBILL 07.24.13 PIBL1212G152 9M 7/24/2013 266 0.73    1.1299 0.9552 0.8109

TBILL 08.07.13 PIBL1212H160 9M 8/7/2013 280 0.77    1.1437 0.9688 0.8212

TBILL 08.22.13 PIBL1212H179 10M 8/22/2013 295 0.81    1.1585 0.9833 0.8322

TBILL 09.04.13 PIBL1212I187 10M 9/4/2013 308 0.84 10.803000 0.7250 12:02:22 PM 0.7272 1.1713 0.9959 0.8418

TBILL 09.18.13 PIBL1212I196 11M 9/18/2013 322 0.88    1.1851 1.0094 0.8520

TBILL 10.02.13 PIBL1212J202 11M 10/2/2013 336 0.92 100.000000 0.8050 3:21:01 PM 0.8063 1.1989 1.0229 0.8623

TBILL 10.30.13* PIBL1212J211 1Y 10/30/2013 364 1.00 141.916627 0.8026 3:02:46 PM 0.8829 1.2265 1.0500 0.8829
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