
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 2 0.01 3.4126 3.4083 3.4083

TBILL 02.20.13 PIBL1212B040 <1M 2/20/2013 9 0.02 2.8012 2.7667 2.7667

TBILL 02.27.13 PIBL0312K236 <1M 2/27/2013 16 0.04 2.1897 2.1250 2.1250

TBILL 03.06.13 PIBL1212C058 <1M 3/6/2013 23 0.06 1.5782 1.4833 1.4833

TBILL 03.13.13 PIBL0312L244 1M 3/13/2013 30 0.08 0.9667 0.8417 0.8417

TBILL 03.20.13* PIBL1212C067 1M 3/20/2013 37 0.10 0.3552 0.2000 0.2000

TBILL 04.03.13 PIBL0612J053 2M 4/3/2013 51 0.14 0.3403 0.1812 0.1812

TBILL 04.10.13 PIBL0313A011 2M 4/10/2013 58 0.16 0.3329 0.1719 0.1719

TBILL 04.17.13 PIBL1212D084 2M 4/17/2013 65 0.18 0.3255 0.1625 0.1625

TBILL 05.02.13 PIBL1212E092 2M 5/2/2013 80 0.22 0.3096 0.1424 0.1424

TBILL 05.08.13 PIBL0313A020 3M 5/8/2013 86 0.24 0.3032 0.1344 0.1344

TBILL 05.15.13* PIBL1212E109 3M 5/15/2013 93 0.26 0.2958 0.1250 0.1250

TBILL 05.29.13 PIBL1212E118 4M 5/29/2013 107 0.29 0.3615 0.1900 0.1900

TBILL 06.13.13 PIBL0612L069 4M 6/13/2013 122 0.34 0.4319 0.2596 0.2596

TBILL 06.26.13 PIBL1212F135 5M 6/26/2013 135 0.37 0.4929 0.3200 0.3200

TBILL 07.10.13 PIBL1212G143 5M 7/10/2013 149 0.41 0.5586 0.3850 0.3850

TBILL 07.24.13 PIBL1212G152 5M 7/24/2013 163 0.45 0.6243 0.4500 0.4500

TBILL 08.07.13* PIBL1212H160 6M 8/7/2013 177 0.49 0.6900 0.5150 0.5150

TBILL 08.22.13 PIBL1212H179 7M 8/22/2013 192 0.53 0.7329 0.5589 0.5579

TBILL 09.04.13 PIBL1212I187 7M 9/4/2013 205 0.56 0.7700 0.5969 0.5950

TBILL 09.18.13 PIBL1212I196 7M 9/18/2013 219 0.60 0.8100 0.6379 0.6350

TBILL 10.02.13 PIBL1212J202 8M 10/2/2013 233 0.64 0.8501 0.6788 0.6750

TBILL 10.30.13 PIBL1212J211 9M 10/30/2013 261 0.72 0.9301 0.7608 0.7550

TBILL 11.13.13 PIBL1212K228 9M 11/13/2013 275 0.76 0.9701 0.8017 0.7950

TBILL 11.27.13 PIBL1212K237 10M 11/27/2013 289 0.79 1.0101 0.8427 0.8350

TBILL 12.11.13 PIBL1212L245 10M 12/11/2013 303 0.83 1.0501 0.8837 0.8750

TBILL 01.08.14 PIBL1213A012 11M 1/8/2014 331 0.91 1.1302 0.9656 0.9550

TBILL 02.05.14* PIBL1213A021 1Y 2/5/2014 359 0.99 5.000000 0.7100 11:00:48 AM 0.7100 1.2102 1.0475 1.0350
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