
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 12.05.12 PIBL0312I186 <1M 12/5/2012 7 0.02    3.0609 3.0324 3.0324

TBILL 12.19.12 PIBL0312I195 <1M 12/19/2012 21 0.06    2.0362 1.9412 1.9412

TBILL 12.26.12 PIBL0612F039 1M 12/26/2012 28 0.08    1.5239 1.3956 1.3956

TBILL 01.02.13* PIBL0312J201 1M 1/2/2013 35 0.10    1.0115 0.8500 0.8500

TBILL 01.09.13 PIBL1212A014 1M 1/9/2013 42 0.12    0.9474 0.7844 0.7688

TBILL 01.23.13 PIBL0612G047 2M 1/23/2013 56 0.15    0.8190 0.6531 0.6063

TBILL 01.30.13 PIBL0312J210 2M 1/30/2013 63 0.17    0.7548 0.5875 0.5250

TBILL 02.06.13 PIBL1212B031 2M 2/6/2013 70 0.19    0.6906 0.5219 0.4438

TBILL 02.13.13 PIBL0312K227 2M 2/13/2013 77 0.21    0.6264 0.4562 0.3625

TBILL 02.20.13 PIBL1212B040 3M 2/20/2013 84 0.23    0.5623 0.3906 0.2813

TBILL 02.27.13* PIBL0312K236 3M 2/27/2013 91 0.25 50.000000 0.2000 3:49:06 PM 0.2000 0.4981 0.3250 0.2000

TBILL 03.06.13 PIBL1212C058 3M 3/6/2013 98 0.27    0.5213 0.3481 0.2255

TBILL 03.20.13 PIBL1212C067 4M 3/20/2013 112 0.31    0.5678 0.3942 0.2766

TBILL 04.03.13 PIBL0612J053 4M 4/3/2013 126 0.35    0.6142 0.4404 0.3277

TBILL 04.17.13 PIBL1212D084 5M 4/17/2013 140 0.38    0.6607 0.4865 0.3787

TBILL 05.02.13 PIBL1212E092 5M 5/2/2013 155 0.42    0.7104 0.5360 0.4334

TBILL 05.15.13 PIBL1212E109 5M 5/15/2013 168 0.46    0.7536 0.5788 0.4809

TBILL 05.29.13* PIBL1212E118 6M 5/29/2013 182 0.50 202.000000 0.5000 3:53:20 PM 0.5319 0.8000 0.6250 0.5319

TBILL 06.26.13 PIBL1212F135 7M 6/26/2013 210 0.58    0.8127 0.6365 0.5577

TBILL 07.10.13 PIBL1212G143 8M 7/10/2013 224 0.61    0.8191 0.6423 0.5706

TBILL 07.24.13 PIBL1212G152 8M 7/24/2013 238 0.65 1.017000 1.2500 11:33:33 AM 1.2500 0.8254 0.6481 0.5835

TBILL 08.07.13 PIBL1212H160 9M 8/7/2013 252 0.69    0.8318 0.6538 0.5964

TBILL 08.22.13 PIBL1212H179 9M 8/22/2013 267 0.73    0.8386 0.6600 0.6103

TBILL 09.04.13 PIBL1212I187 9M 9/4/2013 280 0.77    0.8445 0.6654 0.6222

TBILL 09.18.13 PIBL1212I196 10M 9/18/2013 294 0.81    0.8509 0.6712 0.6351

TBILL 10.02.13 PIBL1212J202 10M 10/2/2013 308 0.84    0.8572 0.6769 0.6481

TBILL 10.30.13 PIBL1212J211 11M 10/30/2013 336 0.92    0.8700 0.6885 0.6739

TBILL 11.13.13 PIBL1212K228 1Y 11/13/2013 350 0.96    0.8763 0.6942 0.6868

TBILL 11.27.13* PIBL1212K237 1Y 11/27/2013 364 1.00 50.110000 0.5500 3:39:12 PM 0.6997 0.8827 0.7000 0.6997
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