
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 1     3.5000 3.5000 3.5000

TBILL 01.23.13 PIBL0612G047 <1M 1/23/2013 15 0.04    2.3692 2.3000 2.3000

TBILL 01.30.13 PIBL0312J210 <1M 1/30/2013 22 0.06    1.8038 1.7000 1.7000

TBILL 02.06.13 PIBL1212B031 1M 2/6/2013 29 0.08    1.2385 1.1000 1.1000

TBILL 02.13.13* PIBL0312K227 1M 2/13/2013 36 0.10    0.6731 0.5000 0.5000

TBILL 02.20.13 PIBL1212B040 1M 2/20/2013 43 0.12    0.6505 0.4767 0.4639

TBILL 02.27.13 PIBL0312K236 2M 2/27/2013 50 0.14    0.6279 0.4533 0.4278

TBILL 03.06.13 PIBL1212C058 2M 3/6/2013 57 0.16    0.6053 0.4300 0.3917

TBILL 03.13.13 PIBL0312L244 2M 3/13/2013 64 0.18    0.5826 0.4067 0.3556

TBILL 03.20.13 PIBL1212C067 2M 3/20/2013 71 0.19    0.5600 0.3833 0.3194

TBILL 04.03.13 PIBL0612J053 3M 4/3/2013 85 0.23    0.5148 0.3367 0.2472

TBILL 04.17.13* PIBL1212D084 3M 4/17/2013 99 0.27    0.4696 0.2900 0.1750

TBILL 05.02.13 PIBL1212E092 4M 5/2/2013 114 0.31    0.5182 0.3409 0.2241

TBILL 05.15.13 PIBL1212E109 4M 5/15/2013 127 0.35    0.5604 0.3850 0.2667

TBILL 05.29.13 PIBL1212E118 5M 5/29/2013 141 0.39    0.6058 0.4325 0.3125

TBILL 06.13.13 PIBL0612L069 5M 6/13/2013 156 0.43    0.6544 0.4834 0.3616

TBILL 06.26.13 PIBL1212F135 5M 6/26/2013 169 0.46    0.6965 0.5275 0.4042

TBILL 07.10.13* PIBL1212G143 6M 7/10/2013 183 0.50    0.7419 0.5750 0.4500

TBILL 07.24.13 PIBL1212G152 7M 7/24/2013 197 0.54    0.7561 0.5886 0.4741

TBILL 08.07.13 PIBL1212H160 7M 8/7/2013 211 0.58    0.7703 0.6023 0.4982

TBILL 08.22.13 PIBL1212H179 8M 8/22/2013 226 0.62    0.7855 0.6169 0.5240

TBILL 09.04.13 PIBL1212I187 8M 9/4/2013 239 0.65    0.7987 0.6295 0.5464

TBILL 09.18.13 PIBL1212I196 9M 9/18/2013 253 0.69    0.8129 0.6432 0.5705

TBILL 10.02.13 PIBL1212J202 9M 10/2/2013 267 0.73    0.8271 0.6568 0.5945

TBILL 10.30.13 PIBL1212J211 10M 10/30/2013 295 0.81    0.8555 0.6841 0.6427

TBILL 11.13.13 PIBL1212K228 10M 11/13/2013 309 0.85    0.8697 0.6977 0.6668

TBILL 11.27.13 PIBL1212K237 11M 11/27/2013 323 0.88    0.8839 0.7114 0.6909

TBILL 12.11.13* PIBL1212L245 1Y 12/11/2013 337 0.92 20.102000 0.7000 3:17:39 PM 0.6990 0.8981 0.7250 0.7150
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