
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 01.09.13 PIBL1212A014 <1M 1/9/2013 7 0.02    3.0381 3.0059 3.0059

TBILL 01.23.13 PIBL0612G047 <1M 1/23/2013 21 0.06    1.9604 1.8529 1.8529

TBILL 01.30.13 PIBL0312J210 1M 1/30/2013 28 0.08    1.4215 1.2765 1.2765

TBILL 02.06.13* PIBL1212B031 1M 2/6/2013 35 0.10    0.8827 0.7000 0.7000

TBILL 02.13.13 PIBL0312K227 1M 2/13/2013 42 0.12    0.8332 0.6500 0.6500

TBILL 02.20.13 PIBL1212B040 2M 2/20/2013 49 0.13    0.7837 0.6000 0.6000

TBILL 02.27.13 PIBL0312K236 2M 2/27/2013 56 0.15    0.7341 0.5500 0.5500

TBILL 03.06.13 PIBL1212C058 2M 3/6/2013 63 0.17    0.6846 0.5000 0.5000

TBILL 03.13.13 PIBL0312L244 2M 3/13/2013 70 0.19    0.6351 0.4500 0.4500

TBILL 03.20.13 PIBL1212C067 2M 3/20/2013 77 0.21    0.5856 0.4000 0.4000

TBILL 04.03.13* PIBL0612J053 3M 4/3/2013 91 0.25    0.4865 0.3000 0.3000

TBILL 04.17.13 PIBL1212D084 4M 4/17/2013 105 0.29 21.688000 0.4500 3:13:15 PM 0.4500 0.5297 0.3429 0.3429

TBILL 05.02.13 PIBL1212E092 4M 5/2/2013 120 0.33 604.734456 0.2100 4:03:39 PM 0.2400 0.5759 0.3888 0.3888

TBILL 05.15.13 PIBL1212E109 5M 5/15/2013 133 0.36 11.490000 0.5500 3:13:33 PM 0.5500 0.6159 0.4286 0.4286

TBILL 05.29.13 PIBL1212E118 5M 5/29/2013 147 0.40    0.6591 0.4714 0.4714

TBILL 06.13.13 PIBL0612L069 5M 6/13/2013 162 0.44 300.650000 0.5100 4:04:47 PM 0.5050 0.7053 0.5173 0.5173

TBILL 06.26.13 PIBL1212F135 6M 6/26/2013 175 0.48    0.7453 0.5571 0.5571

TBILL 07.10.13* PIBL1212G143 6M 7/10/2013 189 0.52 43.311818 0.6000 4:10:26 PM 0.6250 0.7885 0.6000 0.6000

TBILL 07.24.13 PIBL1212G152 7M 7/24/2013 203 0.56 0.500000 0.4750 11:23:10 AM 0.4750 0.8066 0.6182 0.6182

TBILL 08.07.13 PIBL1212H160 7M 8/7/2013 217 0.59    0.8248 0.6364 0.6364

TBILL 08.22.13 PIBL1212H179 8M 8/22/2013 232 0.64    0.8443 0.6558 0.6558

TBILL 09.04.13 PIBL1212I187 8M 9/4/2013 245 0.67 0.500000 0.5250 11:01:32 AM 0.5250 0.8612 0.6727 0.6727

TBILL 09.18.13 PIBL1212I196 9M 9/18/2013 259 0.71    0.8794 0.6909 0.6909

TBILL 10.02.13 PIBL1212J202 9M 10/2/2013 273 0.75 887.890000 0.5750 4:05:22 PM 0.5700 0.8976 0.7091 0.7091

TBILL 10.30.13 PIBL1212J211 10M 10/30/2013 301 0.82    0.9339 0.7455 0.7455

TBILL 11.13.13 PIBL1212K228 11M 11/13/2013 315 0.86 900.000000 0.7000 4:08:06 PM 0.7125 0.9521 0.7636 0.7636

TBILL 11.27.13 PIBL1212K237 11M 11/27/2013 329 0.90    0.9703 0.7818 0.7818

TBILL 12.11.13* PIBL1212L245 1Y 12/11/2013 343 0.94 18.750000 0.6425 10:32:57 AM 0.6425 0.9885 0.8000 0.8000
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