
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 01.02.13 PIBL0312J201 <1M 1/2/2013 5 0.01    3.1780 3.1563 3.1500

TBILL 01.09.13 PIBL1212A014 <1M 1/9/2013 12 0.03    2.6145 2.5547 2.5375

TBILL 01.23.13 PIBL0612G047 1M 1/23/2013 26 0.07    1.4875 1.3516 1.3125

TBILL 01.30.13* PIBL0312J210 1M 1/30/2013 33 0.09    0.9240 0.7500 0.7000

TBILL 02.06.13 PIBL1212B031 1M 2/6/2013 40 0.11    0.8748 0.7000 0.6556

TBILL 02.13.13 PIBL0312K227 2M 2/13/2013 47 0.13    0.8255 0.6500 0.6111

TBILL 02.20.13 PIBL1212B040 2M 2/20/2013 54 0.15    0.7763 0.6000 0.5667

TBILL 02.27.13 PIBL0312K236 2M 2/27/2013 61 0.17    0.7270 0.5500 0.5222

TBILL 03.06.13 PIBL1212C058 2M 3/6/2013 68 0.19    0.6778 0.5000 0.4778

TBILL 03.13.13 PIBL0312L244 2M 3/13/2013 75 0.21    0.6285 0.4500 0.4333

TBILL 03.20.13 PIBL1212C067 3M 3/20/2013 82 0.22    0.5793 0.4000 0.3889

TBILL 04.03.13* PIBL0612J053 3M 4/3/2013 96 0.26    0.4808 0.3000 0.3000

TBILL 04.17.13 PIBL1212D084 4M 4/17/2013 110 0.30    0.5311 0.3500 0.3500

TBILL 05.02.13 PIBL1212E092 4M 5/2/2013 125 0.34    0.5850 0.4036 0.4036

TBILL 05.15.13 PIBL1212E109 5M 5/15/2013 138 0.38    0.6317 0.4500 0.4500

TBILL 05.29.13 PIBL1212E118 5M 5/29/2013 152 0.42    0.6821 0.5000 0.5000

TBILL 06.13.13 PIBL0612L069 5M 6/13/2013 167 0.46    0.7360 0.5536 0.5536

TBILL 06.26.13* PIBL1212F135 6M 6/26/2013 180 0.49    0.7827 0.6000 0.6000

TBILL 07.10.13 PIBL1212G143 7M 7/10/2013 194 0.53    0.8016 0.6208 0.6167

TBILL 07.24.13 PIBL1212G152 7M 7/24/2013 208 0.57    0.8205 0.6417 0.6333

TBILL 08.07.13 PIBL1212H160 8M 8/7/2013 222 0.61    0.8394 0.6625 0.6500

TBILL 08.22.13 PIBL1212H179 8M 8/22/2013 237 0.65    0.8597 0.6848 0.6679

TBILL 09.04.13 PIBL1212I187 9M 9/4/2013 250 0.68    0.8772 0.7042 0.6833

TBILL 09.18.13 PIBL1212I196 9M 9/18/2013 264 0.72    0.8962 0.7250 0.7000

TBILL 10.02.13 PIBL1212J202 9M 10/2/2013 278 0.76    0.9151 0.7458 0.7167

TBILL 10.30.13 PIBL1212J211 10M 10/30/2013 306 0.84    0.9529 0.7875 0.7500

TBILL 11.13.13 PIBL1212K228 11M 11/13/2013 320 0.88    0.9718 0.8083 0.7667

TBILL 11.27.13 PIBL1212K237 11M 11/27/2013 334 0.92    0.9907 0.8292 0.7833

TBILL 12.11.13* PIBL1212L245 1Y 12/11/2013 348 0.95 37.500000 0.6600 2:23:21 PM 0.6575 1.0096 0.8500 0.8000
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