
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 02.20.13 PIBL1212B040 <1M 2/20/2013 6 0.02 3.0265 3.0000 3.0000

TBILL 02.27.13 PIBL0312K236 <1M 2/27/2013 13 0.04 2.3636 2.3000 2.3000

TBILL 03.06.13 PIBL1212C058 <1M 3/6/2013 20 0.05 1.7008 1.6000 1.6000

TBILL 03.13.13 PIBL0312L244 1M 3/13/2013 27 0.07 1.0379 0.9000 0.9000

TBILL 03.20.13* PIBL1212C067 1M 3/20/2013 34 0.09 0.3750 0.2000 0.2000

TBILL 04.03.13 PIBL0612J053 2M 4/3/2013 48 0.13 0.3776 0.2000 0.2000

TBILL 04.10.13 PIBL0313A011 2M 4/10/2013 55 0.15 0.3789 0.2000 0.2000

TBILL 04.17.13 PIBL1212D084 2M 4/17/2013 62 0.17 0.3802 0.2000 0.2000

TBILL 05.02.13 PIBL1212E092 2M 5/2/2013 77 0.21 0.3830 0.2000 0.2000

TBILL 05.08.13 PIBL0313A020 3M 5/8/2013 83 0.23 0.3841 0.2000 0.2000

TBILL 05.15.13* PIBL1212E109 3M 5/15/2013 90 0.25 50.000000 0.2000 10:52:36 AM 0.2000 0.3854 0.2000 0.2000

TBILL 05.29.13 PIBL1212E118 4M 5/29/2013 104 0.29 0.4361 0.2525 0.2525

TBILL 06.13.13 PIBL0612L069 4M 6/13/2013 119 0.33 0.4904 0.3088 0.3088

TBILL 06.26.13 PIBL1212F135 5M 6/26/2013 132 0.36 0.5375 0.3575 0.3575

TBILL 07.10.13 PIBL1212G143 5M 7/10/2013 146 0.40 0.5882 0.4100 0.4100

TBILL 07.24.13 PIBL1212G152 5M 7/24/2013 160 0.44 0.6389 0.4625 0.4625

TBILL 08.07.13* PIBL1212H160 6M 8/7/2013 174 0.48 0.6896 0.5150 0.5150

TBILL 08.22.13 PIBL1212H179 7M 8/22/2013 189 0.52 0.7310 0.5570 0.5570

TBILL 09.04.13 PIBL1212I187 7M 9/4/2013 202 0.55 0.7668 0.5935 0.5935

TBILL 09.18.13 PIBL1212I196 7M 9/18/2013 216 0.59 0.8055 0.6327 0.6327

TBILL 10.02.13 PIBL1212J202 8M 10/2/2013 230 0.63 0.8441 0.6719 0.6719

TBILL 10.30.13 PIBL1212J211 9M 10/30/2013 258 0.71 0.9213 0.7504 0.7504

TBILL 11.13.13 PIBL1212K228 9M 11/13/2013 272 0.75 0.9600 0.7896 0.7896

TBILL 11.27.13 PIBL1212K237 10M 11/27/2013 286 0.79 0.9986 0.8288 0.8288

TBILL 12.11.13 PIBL1212L245 10M 12/11/2013 300 0.82 1.0372 0.8681 0.8681

TBILL 01.08.14 PIBL1213A012 11M 1/8/2014 328 0.90 1.1145 0.9465 0.9465

TBILL 02.05.14* PIBL1213A021 1Y 2/5/2014 356 0.98 3.017600 0.7750 10:00:39 AM 0.7750 1.1917 1.0250 1.0250
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