
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 2 0.01    3.4307 3.4264 3.4264

TBILL 12.19.12 PIBL0312I195 <1M 12/19/2012 16 0.04    2.4607 2.3958 2.3958

TBILL 12.26.12 PIBL0612F039 <1M 12/26/2012 23 0.06    1.9757 1.8806 1.8806

TBILL 01.02.13 PIBL0312J201 1M 1/2/2013 30 0.08    1.4908 1.3653 1.3653

TBILL 01.09.13* PIBL1212A014 1M 1/9/2013 37 0.10    1.0058 0.8500 0.8500

TBILL 01.23.13 PIBL0612G047 2M 1/23/2013 51 0.14    0.8793 0.7188 0.7903

TBILL 01.30.13 PIBL0312J210 2M 1/30/2013 58 0.16    0.8161 0.6531 0.7605

TBILL 02.06.13 PIBL1212B031 2M 2/6/2013 65 0.18    0.7529 0.5875 0.7306

TBILL 02.13.13 PIBL0312K227 2M 2/13/2013 72 0.20    0.6897 0.5219 0.7008

TBILL 02.20.13 PIBL1212B040 2M 2/20/2013 79 0.22    0.6264 0.4562 0.6709

TBILL 02.27.13 PIBL0312K236 3M 2/27/2013 86 0.24    0.5632 0.3906 0.6411

TBILL 03.06.13* PIBL1212C058 3M 3/6/2013 93 0.25    0.5000 0.3250 0.6113

TBILL 03.20.13 PIBL1212C067 4M 3/20/2013 107 0.29    0.5654 0.3839 0.6167

TBILL 04.03.13 PIBL0612J053 4M 4/3/2013 121 0.33    0.6307 0.4427 0.6221

TBILL 04.17.13 PIBL1212D084 5M 4/17/2013 135 0.37    0.6961 0.5016 0.6276

TBILL 05.02.13 PIBL1212E092 5M 5/2/2013 150 0.41    0.7661 0.5646 0.6334

TBILL 05.15.13 PIBL1212E109 5M 5/15/2013 163 0.45    0.8268 0.6193 0.6384

TBILL 05.29.13* PIBL1212E118 6M 5/29/2013 177 0.48 114.000000 0.6000 12:13:55 PM 0.6438 0.8921 0.6781 0.6438

TBILL 06.26.13 PIBL1212F135 7M 6/26/2013 205 0.56    0.9072 0.6969 0.6582

TBILL 07.10.13 PIBL1212G143 7M 7/10/2013 219 0.60    0.9147 0.7062 0.6655

TBILL 07.24.13 PIBL1212G152 8M 7/24/2013 233 0.64    0.9223 0.7156 0.6727

TBILL 08.07.13 PIBL1212H160 8M 8/7/2013 247 0.68    0.9298 0.7250 0.6799

TBILL 08.22.13 PIBL1212H179 9M 8/22/2013 262 0.72    0.9379 0.7350 0.6876

TBILL 09.04.13 PIBL1212I187 9M 9/4/2013 275 0.75    0.9449 0.7437 0.6943

TBILL 09.18.13 PIBL1212I196 10M 9/18/2013 289 0.79    0.9525 0.7531 0.7015

TBILL 10.02.13 PIBL1212J202 10M 10/2/2013 303 0.83    0.9600 0.7625 0.7087

TBILL 10.30.13 PIBL1212J211 11M 10/30/2013 331 0.91    0.9751 0.7812 0.7231

TBILL 11.13.13 PIBL1212K228 1Y 11/13/2013 345 0.95    0.9826 0.7906 0.7303

TBILL 11.27.13* PIBL1212K237 1Y 11/27/2013 359 0.98 100.000000 0.6750 12:13:35 PM 0.7375 0.9902 0.8000 0.7375
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