
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 03.13.13 PIBL0312L244 <1M 3/13/2013 7 0.02 2.9704 2.9441 2.9397

TBILL 03.20.13 PIBL1212C067 <1M 3/20/2013 14 0.04 2.3526 2.2956 2.2860

TBILL 04.03.13 PIBL0612J053 1M 4/3/2013 28 0.08 1.1170 0.9985 0.9787

TBILL 04.10.13* PIBL0313A011 1M 4/10/2013 35 0.10 0.4992 0.3500 0.3250

TBILL 04.17.13 PIBL1212D084 1M 4/17/2013 42 0.12 0.4889 0.3150 0.2931

TBILL 05.02.13 PIBL1212E092 2M 5/2/2013 57 0.16 9.000000 1.0000 10:55:49 AM 0.8750 0.4668 0.2400 0.2248

TBILL 05.08.13 PIBL0313A020 2M 5/8/2013 63 0.17 0.4580 0.2100 0.1975

TBILL 05.15.13 PIBL1212E109 2M 5/15/2013 70 0.19 0.4476 0.1750 0.1656

TBILL 05.29.13 PIBL1212E118 3M 5/29/2013 84 0.23 0.4270 0.1050 0.1019

TBILL 06.05.13* PIBL0313C037 3M 6/5/2013 91 0.25 450.000000 0.0700 8:56:38 AM 0.0700 0.4167 0.0700 0.0700

TBILL 06.13.13 PIBL0612L069 4M 6/13/2013 99 0.27 0.4210 0.0902 0.0898

TBILL 06.26.13 PIBL1212F135 4M 6/26/2013 112 0.31 0.4280 0.1231 0.1219

TBILL 07.10.13 PIBL1212G143 4M 7/10/2013 126 0.35 0.4356 0.1585 0.1565

TBILL 07.24.13 PIBL1212G152 5M 7/24/2013 140 0.38 0.4431 0.1938 0.1912

TBILL 08.07.13 PIBL1212H160 5M 8/7/2013 154 0.42 0.4507 0.2292 0.2258

TBILL 08.22.13 PIBL1212H179 5M 8/22/2013 169 0.46 0.4588 0.2671 0.2629

TBILL 09.04.13* PIBL1212I187 6M 9/4/2013 182 0.50 3.510000 0.5000 11:39:26 AM 0.5000 0.4658 0.3000 0.2950

TBILL 09.18.13 PIBL1212I196 7M 9/18/2013 196 0.54 0.5114 0.3462 0.3281

TBILL 10.02.13 PIBL1212J202 7M 10/2/2013 210 0.58 0.5571 0.3923 0.3612

TBILL 10.30.13 PIBL1212J211 8M 10/30/2013 238 0.65 0.6484 0.4846 0.4273

TBILL 11.13.13 PIBL1212K228 9M 11/13/2013 252 0.69 0.6940 0.5308 0.4604

TBILL 11.27.13 PIBL1212K237 9M 11/27/2013 266 0.73 0.7397 0.5769 0.4935

TBILL 12.11.13 PIBL1212L245 9M 12/11/2013 280 0.77 4.009000 0.5500 11:58:00 AM 0.5500 0.7853 0.6231 0.5265

TBILL 01.08.14 PIBL1213A012 10M 1/8/2014 308 0.85 12.000000 0.6500 10:24:14 AM 0.6500 0.8766 0.7154 0.5927

TBILL 02.05.14 PIBL1213A021 11M 2/5/2014 336 0.92 295.930133 0.6250 3:53:48 PM 0.6476 0.9679 0.8077 0.6588

TBILL 03.05.14* PIBL1213C038 1Y 3/5/2014 364 1.00 1.000000 0.6250 11:16:03 AM 0.6250 1.0592 0.9000 0.7250
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