
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 6 0.02    3.1215 3.0985 3.0985

TBILL 12.19.12 PIBL0312I195 <1M 12/19/2012 20 0.05    2.0617 1.9742 1.9742

TBILL 12.26.12 PIBL0612F039 1M 12/26/2012 27 0.07    1.5318 1.4121 1.4121

TBILL 01.02.13* PIBL0312J201 1M 1/2/2013 34 0.09    1.0019 0.8500 0.8500

TBILL 01.09.13 PIBL1212A014 1M 1/9/2013 41 0.11    0.9385 0.7844 0.7844

TBILL 01.23.13 PIBL0612G047 2M 1/23/2013 55 0.15    0.8115 0.6531 0.6531

TBILL 01.30.13 PIBL0312J210 2M 1/30/2013 62 0.17    0.7481 0.5875 0.5875

TBILL 02.06.13 PIBL1212B031 2M 2/6/2013 69 0.19 70.854000 0.2000 3:00:20 PM 0.2000 0.6846 0.5219 0.5219

TBILL 02.13.13 PIBL0312K227 2M 2/13/2013 76 0.21    0.6212 0.4562 0.4562

TBILL 02.20.13 PIBL1212B040 3M 2/20/2013 83 0.23    0.5577 0.3906 0.3906

TBILL 02.27.13* PIBL0312K236 3M 2/27/2013 90 0.25 35.000000 0.1850 11:37:37 AM 0.1979 0.4942 0.3250 0.3250

TBILL 03.06.13 PIBL1212C058 3M 3/6/2013 97 0.27    0.5251 0.3385 0.3385

TBILL 03.20.13 PIBL1212C067 4M 3/20/2013 111 0.30    0.5870 0.3654 0.3654

TBILL 04.03.13 PIBL0612J053 4M 4/3/2013 125 0.34    0.6488 0.3923 0.3923

TBILL 04.17.13 PIBL1212D084 5M 4/17/2013 139 0.38    0.7107 0.4192 0.4192

TBILL 05.02.13 PIBL1212E092 5M 5/2/2013 154 0.42    0.7769 0.4481 0.4481

TBILL 05.15.13 PIBL1212E109 5M 5/15/2013 167 0.46    0.8343 0.4731 0.4731

TBILL 05.29.13* PIBL1212E118 6M 5/29/2013 181 0.50 100.000000 0.5000 8:54:22 AM 0.5000 0.8962 0.5000 0.5000

TBILL 06.26.13 PIBL1212F135 7M 6/26/2013 209 0.57    0.9112 0.5115 0.5131

TBILL 07.10.13 PIBL1212G143 8M 7/10/2013 223 0.61    0.9188 0.5173 0.5196

TBILL 07.24.13 PIBL1212G152 8M 7/24/2013 237 0.65    0.9263 0.5231 0.5262

TBILL 08.07.13 PIBL1212H160 9M 8/7/2013 251 0.69    0.9339 0.5288 0.5327

TBILL 08.22.13 PIBL1212H179 9M 8/22/2013 266 0.73    0.9420 0.5350 0.5397

TBILL 09.04.13 PIBL1212I187 9M 9/4/2013 279 0.76 0.101000 0.4000 9:22:00 AM 0.4000 0.9490 0.5404 0.5458

TBILL 09.18.13 PIBL1212I196 10M 9/18/2013 293 0.80    0.9565 0.5462 0.5524

TBILL 10.02.13 PIBL1212J202 10M 10/2/2013 307 0.84    0.9641 0.5519 0.5589

TBILL 10.30.13 PIBL1212J211 11M 10/30/2013 335 0.92 0.101000 0.7000 2:20:50 PM 0.7000 0.9791 0.5635 0.5720

TBILL 11.13.13 PIBL1212K228 1Y 11/13/2013 349 0.96    0.9867 0.5692 0.5785

TBILL 11.27.13* PIBL1212K237 1Y 11/27/2013 363 0.99 99.870000 0.6500 4:03:46 PM 0.5851 0.9942 0.5750 0.5851
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