
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 10.17.12 PIBL1211J213 <1M 10/17/2012 7 0.02    3.3809 3.3549 3.3549

TBILL 10.24.12 PIBL0312G151 <1M 10/24/2012 14 0.04    2.9504 2.8939 2.8939

TBILL 10.31.12 PIBL1211K220 <1M 10/31/2012 21 0.06 15.700000 2.0000 10:18:10 AM 2.0000 2.5198 2.4329 2.4329

TBILL 11.07.12 PIBL0312H169 1M 11/7/2012 28 0.08    2.0892 1.9720 1.9720

TBILL 11.21.12* PIBL0312H178 1M 11/21/2012 42 0.12 0.209000 2.0000 10:20:00 AM 2.0000 1.2281 1.0500 1.0500

TBILL 11.28.12 PIBL0612E012 2M 11/28/2012 49 0.13    1.1984 1.0207 1.0207

TBILL 12.05.12 PIBL0312I186 2M 12/5/2012 56 0.15    1.1686 0.9914 0.9914

TBILL 12.19.12 PIBL0312I195 2M 12/19/2012 70 0.19    1.1092 0.9329 0.9329

TBILL 12.26.12 PIBL0612F039 2M 12/26/2012 77 0.21    1.0795 0.9036 0.9036

TBILL 01.02.13 PIBL0312J201 3M 1/2/2013 84 0.23 1.425000 0.6500 3:52:29 PM 0.6500 1.0497 0.8743 0.8743

TBILL 01.09.13* PIBL1212A014 3M 1/9/2013 91 0.25    1.0200 0.8450 0.8450

TBILL 01.23.13 PIBL0612G047 4M 1/23/2013 105 0.29 0.150000 0.6250 11:23:02 AM 0.6250 1.0515 0.8757 0.8743

TBILL 02.06.13 PIBL1212B031 4M 2/6/2013 119 0.33    1.0831 0.9064 0.9036

TBILL 02.20.13 PIBL1212B040 5M 2/20/2013 133 0.36    1.1146 0.9371 0.9329

TBILL 03.06.13 PIBL1212C058 5M 3/6/2013 147 0.40    1.1462 0.9679 0.9621

TBILL 03.20.13 PIBL1212C067 5M 3/20/2013 161 0.44 702.501000 1.0000 10:43:21 AM 1.0057 1.1777 0.9986 0.9914

TBILL 04.03.13 PIBL0612J053 6M 4/3/2013 175 0.48    1.2092 1.0293 1.0207

TBILL 04.17.13* PIBL1212D084 6M 4/17/2013 189 0.52    1.2408 1.0600 1.0500

TBILL 05.02.13 PIBL1212E092 7M 5/2/2013 204 0.56    1.2715 1.0904 1.0750

TBILL 05.15.13 PIBL1212E109 7M 5/15/2013 217 0.59    1.2981 1.1167 1.0967

TBILL 05.29.13 PIBL1212E118 8M 5/29/2013 231 0.63    1.3267 1.1450 1.1200

TBILL 06.26.13 PIBL1212F135 9M 6/26/2013 259 0.71    1.3840 1.2017 1.1667

TBILL 07.10.13 PIBL1212G143 9M 7/10/2013 273 0.75 4.040000 1.1875 3:53:50 PM 1.1875 1.4127 1.2300 1.1900

TBILL 07.24.13 PIBL1212G152 10M 7/24/2013 287 0.79 8.562000 1.2000 3:55:26 PM 1.2000 1.4413 1.2583 1.2133

TBILL 08.07.13 PIBL1212H160 10M 8/7/2013 301 0.82    1.4700 1.2867 1.2367

TBILL 08.22.13 PIBL1212H179 11M 8/22/2013 316 0.87    1.5007 1.3170 1.2617

TBILL 09.04.13 PIBL1212I187 11M 9/4/2013 329 0.90 1.628000 2.5000 10:20:46 AM 2.5000 1.5273 1.3433 1.2833

TBILL 09.18.13 PIBL1212I196 11M 9/18/2013 343 0.94    1.5560 1.3717 1.3067

TBILL 10.02.13* PIBL1212J202 1Y 10/2/2013 357 0.98 104.000000 1.3300 11:37:09 AM 1.3300 1.5846 1.4000 1.3300
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