
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 1     3.5000 3.5000 3.5000

TBILL 11.21.12 PIBL0312H178 <1M 11/21/2012 15 0.04    2.7308 2.6750 2.6750

TBILL 11.28.12 PIBL0612E012 <1M 11/28/2012 22 0.06    2.3462 2.2625 2.2625

TBILL 12.05.12 PIBL0312I186 1M 12/5/2012 29 0.08    1.9615 1.8500 1.8500

TBILL 12.19.12* PIBL0312I195 1M 12/19/2012 43 0.12    1.1923 1.0250 1.0250

TBILL 12.26.12 PIBL0612F039 2M 12/26/2012 50 0.14    1.1198 0.9536 0.9222

TBILL 01.02.13 PIBL0312J201 2M 1/2/2013 57 0.16    1.0473 0.8821 0.8194

TBILL 01.09.13 PIBL1212A014 2M 1/9/2013 64 0.18    0.9747 0.8107 0.7166

TBILL 01.23.13 PIBL0612G047 2M 1/23/2013 78 0.21    0.8297 0.6679 0.5111

TBILL 01.30.13 PIBL0312J210 3M 1/30/2013 85 0.23 8.096000 0.3025 3:21:05 PM 0.3027 0.7571 0.5964 0.4083

TBILL 02.06.13* PIBL1212B031 3M 2/6/2013 92 0.25 158.992000 0.3150 3:58:21 PM 0.3056 0.6846 0.5250 0.3055

TBILL 02.20.13 PIBL1212B040 4M 2/20/2013 106 0.29    0.7126 0.5536 0.3640

TBILL 03.06.13 PIBL1212C058 4M 3/6/2013 120 0.33    0.7407 0.5821 0.4225

TBILL 03.20.13 PIBL1212C067 5M 3/20/2013 134 0.37    0.7687 0.6107 0.4810

TBILL 04.03.13 PIBL0612J053 5M 4/3/2013 148 0.41    0.7967 0.6393 0.5395

TBILL 04.17.13 PIBL1212D084 5M 4/17/2013 162 0.44    0.8247 0.6679 0.5980

TBILL 05.02.13 PIBL1212E092 6M 5/2/2013 177 0.48 8.239925 0.5500 12:03:54 PM 0.5503 0.8547 0.6985 0.6607

TBILL 05.15.13* PIBL1212E109 6M 5/15/2013 190 0.52    0.8808 0.7250 0.7150

TBILL 05.29.13 PIBL1212E118 7M 5/29/2013 204 0.56    0.9021 0.7458 0.7247

TBILL 06.26.13 PIBL1212F135 8M 6/26/2013 232 0.64    0.9447 0.7875 0.7441

TBILL 07.10.13 PIBL1212G143 8M 7/10/2013 246 0.67    0.9660 0.8083 0.7538

TBILL 07.24.13 PIBL1212G152 9M 7/24/2013 260 0.71    0.9873 0.8292 0.7635

TBILL 08.07.13 PIBL1212H160 9M 8/7/2013 274 0.75    1.0087 0.8500 0.7732

TBILL 08.22.13 PIBL1212H179 10M 8/22/2013 289 0.79    1.0315 0.8723 0.7836

TBILL 09.04.13 PIBL1212I187 10M 9/4/2013 302 0.83    1.0513 0.8917 0.7926

TBILL 09.18.13 PIBL1212I196 11M 9/18/2013 316 0.87    1.0726 0.9125 0.8024

TBILL 10.02.13 PIBL1212J202 11M 10/2/2013 330 0.90 2.800000 0.8000 8:50:08 AM 0.8000 1.0939 0.9333 0.8121

TBILL 10.30.13* PIBL1212J211 1Y 10/30/2013 358 0.98 97.099000 0.8253 11:34:24 AM 0.8315 1.1365 0.9750 0.8315
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