
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 12.19.12 PIBL0312I195 <1M 12/19/2012 2 0.01    3.4312 3.4264 3.4263

TBILL 12.26.12 PIBL0612F039 <1M 12/26/2012 9 0.02    2.9500 2.9111 2.9100

TBILL 01.02.13 PIBL0312J201 <1M 1/2/2013 16 0.04    2.4687 2.3958 2.3938

TBILL 01.09.13 PIBL1212A014 <1M 1/9/2013 23 0.06    1.9875 1.8806 1.8775

TBILL 01.23.13* PIBL0612G047 1M 1/23/2013 37 0.10    1.0250 0.8500 0.8450

TBILL 01.30.13 PIBL0312J210 1M 1/30/2013 44 0.12    0.9673 0.7906 0.7831

TBILL 02.06.13 PIBL1212B031 2M 2/6/2013 51 0.14    0.9095 0.7313 0.7213

TBILL 02.13.13 PIBL0312K227 2M 2/13/2013 58 0.16    0.8518 0.6719 0.6594

TBILL 02.20.13 PIBL1212B040 2M 2/20/2013 65 0.18    0.7940 0.6125 0.5975

TBILL 02.27.13 PIBL0312K236 2M 2/27/2013 72 0.20    0.7363 0.5531 0.5356

TBILL 03.06.13 PIBL1212C058 2M 3/6/2013 79 0.22    0.6786 0.4938 0.4738

TBILL 03.13.13 PIBL0312L244 3M 3/13/2013 86 0.24    0.6208 0.4344 0.4119

TBILL 03.20.13* PIBL1212C067 3M 3/20/2013 93 0.25    0.5631 0.3750 0.3500

TBILL 04.03.13 PIBL0612J053 4M 4/3/2013 107 0.29    0.6068 0.4193 0.3929

TBILL 04.17.13 PIBL1212D084 4M 4/17/2013 121 0.33    0.6505 0.4636 0.4357

TBILL 05.02.13 PIBL1212E092 5M 5/2/2013 136 0.37    0.6974 0.5110 0.4816

TBILL 05.15.13 PIBL1212E109 5M 5/15/2013 149 0.41    0.7380 0.5521 0.5214

TBILL 05.29.13 PIBL1212E118 5M 5/29/2013 163 0.45 160.730000 0.5250 2:40:58 PM 0.5200 0.7818 0.5964 0.5643

TBILL 06.13.13 PIBL0612L069 6M 6/13/2013 178 0.49    0.8286 0.6439 0.6102

TBILL 06.26.13* PIBL1212F135 6M 6/26/2013 191 0.52    0.8692 0.6850 0.6500

TBILL 07.10.13 PIBL1212G143 7M 7/10/2013 205 0.56    0.9220 0.7362 0.6708

TBILL 07.24.13 PIBL1212G152 7M 7/24/2013 219 0.60 1009.051000 0.6000 2:08:04 PM 0.6436 0.9747 0.7875 0.6917

TBILL 08.07.13 PIBL1212H160 8M 8/7/2013 233 0.64    1.0274 0.8387 0.7125

TBILL 08.22.13 PIBL1212H179 8M 8/22/2013 248 0.68    1.0839 0.8937 0.7348

TBILL 09.04.13 PIBL1212I187 9M 9/4/2013 261 0.72    1.1329 0.9412 0.7542

TBILL 09.18.13 PIBL1212I196 9M 9/18/2013 275 0.75    1.1856 0.9925 0.7750

TBILL 10.02.13 PIBL1212J202 10M 10/2/2013 289 0.79    1.2383 1.0437 0.7958

TBILL 10.30.13 PIBL1212J211 11M 10/30/2013 317 0.87    1.3437 1.1462 0.8375

TBILL 11.13.13 PIBL1212K228 11M 11/13/2013 331 0.91    1.3965 1.1975 0.8583

TBILL 11.27.13 PIBL1212K237 1Y 11/27/2013 345 0.95    1.4492 1.2487 0.8792

TBILL 12.11.13* PIBL1212L245 1Y 12/11/2013 359 0.98    1.5019 1.3000 0.9000
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