
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 02.27.13 PIBL0312K236 <1M 2/27/2013 7 0.02 3.0468 3.0244 3.0244

TBILL 03.06.13 PIBL1212C058 <1M 3/6/2013 14 0.04 2.5181 2.4695 2.4695

TBILL 03.13.13 PIBL0312L244 <1M 3/13/2013 21 0.06 1.9893 1.9146 1.9146

TBILL 03.20.13 PIBL1212C067 1M 3/20/2013 28 0.08 1.4606 1.3598 1.3598

TBILL 04.03.13* PIBL0612J053 1M 4/3/2013 42 0.12 0.4031 0.2500 0.2500

TBILL 04.10.13 PIBL0313A011 2M 4/10/2013 49 0.13 0.4071 0.2531 0.2500

TBILL 04.17.13 PIBL1212D084 2M 4/17/2013 56 0.15 0.4112 0.2562 0.2500

TBILL 05.02.13 PIBL1212E092 2M 5/2/2013 71 0.20 0.4198 0.2629 0.2500

TBILL 05.08.13 PIBL0313A020 2M 5/8/2013 77 0.21 0.4233 0.2656 0.2500

TBILL 05.15.13 PIBL1212E109 3M 5/15/2013 84 0.23 0.4273 0.2687 0.2500

TBILL 05.29.13* PIBL1212E118 3M 5/29/2013 98 0.27 0.4354 0.2750 0.2500

TBILL 06.13.13 PIBL0612L069 4M 6/13/2013 113 0.31 4.004000 0.3500 3:29:53 PM 0.3500 0.4765 0.3174 0.2941

TBILL 06.26.13 PIBL1212F135 4M 6/26/2013 126 0.35 0.5121 0.3541 0.3324

TBILL 07.10.13 PIBL1212G143 5M 7/10/2013 140 0.38 8.385400 1.2500 10:54:15 AM 1.1249 0.5505 0.3936 0.3735

TBILL 07.24.13 PIBL1212G152 5M 7/24/2013 154 0.42 0.5888 0.4331 0.4147

TBILL 08.07.13 PIBL1212H160 5M 8/7/2013 168 0.46 105.520000 0.3250 3:48:50 PM 0.3250 0.6272 0.4726 0.4559

TBILL 08.22.13* PIBL1212H179 6M 8/22/2013 183 0.50 0.6683 0.5150 0.5000

TBILL 09.04.13 PIBL1212I187 7M 9/4/2013 196 0.54 0.7087 0.5547 0.5200

TBILL 09.18.13 PIBL1212I196 7M 9/18/2013 210 0.58 0.7522 0.5975 0.5416

TBILL 10.02.13 PIBL1212J202 8M 10/2/2013 224 0.62 0.7958 0.6402 0.5632

TBILL 10.30.13 PIBL1212J211 9M 10/30/2013 252 0.69 0.8828 0.7257 0.6063

TBILL 11.13.13 PIBL1212K228 9M 11/13/2013 266 0.73 0.9263 0.7685 0.6279

TBILL 11.27.13 PIBL1212K237 9M 11/27/2013 280 0.77 0.9699 0.8112 0.6494

TBILL 12.11.13 PIBL1212L245 10M 12/11/2013 294 0.81 1.0134 0.8540 0.6710

TBILL 01.08.14 PIBL1213A012 11M 1/8/2014 322 0.88 1.1004 0.9395 0.7142

TBILL 02.05.14* PIBL1213A021 1Y 2/5/2014 350 0.96 92.770809 0.7800 3:54:57 PM 0.7573 1.1875 1.0250 0.7573
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