
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 02.13.13 PIBL0312K227 <1M 2/13/2013 6 0.02 3.0255 3.0000 3.0000

TBILL 02.20.13 PIBL1212B040 <1M 2/20/2013 13 0.04 2.3612 2.3000 2.3000

TBILL 02.27.13 PIBL0312K236 <1M 2/27/2013 20 0.05 1.6969 1.6000 1.6000

TBILL 03.06.13 PIBL1212C058 1M 3/6/2013 27 0.07 1.0326 0.9000 0.9000

TBILL 03.13.13* PIBL0312L244 1M 3/13/2013 34 0.09 0.3683 0.2000 0.2000

TBILL 03.20.13 PIBL1212C067 1M 3/20/2013 41 0.11 0.3626 0.1938 0.1906

TBILL 04.03.13 PIBL0612J053 2M 4/3/2013 55 0.15 0.3513 0.1812 0.1719

TBILL 04.10.13 PIBL0313A011 2M 4/10/2013 62 0.17 0.3457 0.1750 0.1625

TBILL 04.17.13 PIBL1212D084 2M 4/17/2013 69 0.19 0.3401 0.1688 0.1531

TBILL 05.02.13 PIBL1212E092 3M 5/2/2013 84 0.23 0.3279 0.1554 0.1330

TBILL 05.08.13* PIBL0313A020 3M 5/8/2013 90 0.25 0.3231 0.1500 0.1250

TBILL 05.15.13 PIBL1212E109 3M 5/15/2013 97 0.27 0.3509 0.1781 0.1401

TBILL 05.29.13 PIBL1212E118 4M 5/29/2013 111 0.30 0.4065 0.2342 0.1702

TBILL 06.13.13 PIBL0612L069 4M 6/13/2013 126 0.35 0.4661 0.2944 0.2025

TBILL 06.26.13 PIBL1212F135 5M 6/26/2013 139 0.38 0.5178 0.3465 0.2305

TBILL 07.10.13 PIBL1212G143 5M 7/10/2013 153 0.42 0.5734 0.4027 0.2607

TBILL 07.24.13 PIBL1212G152 5M 7/24/2013 167 0.46 0.6290 0.4588 0.2908

TBILL 08.07.13* PIBL1212H160 6M 8/7/2013 181 0.50 73.961000 0.3300 11:15:01 AM 0.3210 0.6846 0.5150 0.3210

TBILL 08.22.13 PIBL1212H179 7M 8/22/2013 196 0.54 0.7274 0.5591 0.3578

TBILL 09.04.13 PIBL1212I187 7M 9/4/2013 209 0.57 0.7645 0.5973 0.3897

TBILL 09.18.13 PIBL1212I196 8M 9/18/2013 223 0.61 0.8044 0.6385 0.4240

TBILL 10.02.13 PIBL1212J202 8M 10/2/2013 237 0.65 0.8444 0.6796 0.4584

TBILL 10.30.13 PIBL1212J211 9M 10/30/2013 265 0.73 0.9242 0.7619 0.5271

TBILL 11.13.13 PIBL1212K228 9M 11/13/2013 279 0.77 0.9642 0.8031 0.5614

TBILL 11.27.13 PIBL1212K237 10M 11/27/2013 293 0.80 1.0041 0.8442 0.5958

TBILL 12.11.13 PIBL1212L245 10M 12/11/2013 307 0.84 15.050000 0.6250 2:51:25 PM 0.6250 1.0440 0.8854 0.6301

TBILL 01.08.14 PIBL1213A012 11M 1/8/2014 335 0.92 0.010000 0.6750 10:12:14 AM 0.6750 1.1239 0.9677 0.6988

TBILL 02.05.14* PIBL1213A021 1Y 2/5/2014 363 1.00 75.209245 0.7650 3:27:44 PM 0.7675 1.2038 1.0500 0.7675

- - - - - - - - - - - - -

- - - - - - - - - - - - -

- - - - - - - - - - - - -

- - - - - - - - - - - - -

- - - - - - - - - - - - -

- - - - - - - - - - - - -

- - - - - - - - - - - - -

- - - - - - - - - - - - -

- - - - - - - - - - - - -

- - - - - - - - - - - - -

- - - - - - - - - - - - -

February 06, 2013


