
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 03.20.13 PIBL1212C067 <1M 3/20/2013 2 0.01 3.3925 3.3876 3.3876

TBILL 04.03.13 PIBL0612J053 <1M 4/3/2013 16 0.04 1.8877 1.8138 1.8138

TBILL 04.10.13 PIBL0313A011 <1M 4/10/2013 23 0.06 0.101000 1.2500 11:26:56 AM 1.2500 1.1353 1.0269 1.0269

TBILL 04.17.13* PIBL1212D084 1M 4/17/2013 30 0.08 0.3829 0.2400 0.2400

TBILL 05.02.13 PIBL1212E092 2M 5/2/2013 45 0.12 0.3742 0.2293 0.2293

TBILL 05.08.13 PIBL0313A020 2M 5/8/2013 51 0.14 0.3708 0.2250 0.2250

TBILL 05.15.13 PIBL1212E109 2M 5/15/2013 58 0.16 0.3667 0.2200 0.2200

TBILL 05.29.13 PIBL1212E118 2M 5/29/2013 72 0.20 0.3587 0.2100 0.2100

TBILL 06.05.13 PIBL0313C037 2M 6/5/2013 79 0.22 0.3546 0.2050 0.2050

TBILL 06.13.13 PIBL0612L069 3M 6/13/2013 87 0.24 0.3500 0.1993 0.1993

TBILL 06.26.13* PIBL1212F135 3M 6/26/2013 100 0.27 0.3425 0.1900 0.1900

TBILL 07.10.13 PIBL1212G143 4M 7/10/2013 114 0.31 0.3583 0.2050 0.2050

TBILL 07.24.13 PIBL1212G152 4M 7/24/2013 128 0.35 0.3742 0.2200 0.2200

TBILL 08.07.13 PIBL1212H160 5M 8/7/2013 142 0.39 1,000.000000 0.2850 3:55:12 PM 0.2850 0.3900 0.2350 0.2350

TBILL 08.22.13 PIBL1212H179 5M 8/22/2013 157 0.43 0.4070 0.2511 0.2511

TBILL 09.04.13 PIBL1212I187 5M 9/4/2013 170 0.47 0.4217 0.2650 0.2650

TBILL 09.18.13* PIBL1212I196 6M 9/18/2013 184 0.51 0.4375 0.2800 0.2800

TBILL 10.02.13 PIBL1212J202 7M 10/2/2013 198 0.54 0.4684 0.3108 0.3108

TBILL 10.30.13 PIBL1212J211 8M 10/30/2013 226 0.62 0.5302 0.3725 0.3725

TBILL 11.13.13 PIBL1212K228 8M 11/13/2013 240 0.66 0.5611 0.4033 0.4033

TBILL 11.27.13 PIBL1212K237 9M 11/27/2013 254 0.70 0.5920 0.4342 0.4342

TBILL 12.11.13 PIBL1212L245 9M 12/11/2013 268 0.74 0.6229 0.4650 0.4650

TBILL 01.08.14 PIBL1213A012 10M 1/8/2014 296 0.81 0.6847 0.5267 0.5267

TBILL 02.05.14 PIBL1213A021 11M 2/5/2014 324 0.89 0.500000 0.5250 2:54:36 PM 0.5250 0.7465 0.5883 0.5883

TBILL 03.05.14* PIBL1213C038 1Y 3/5/2014 352 0.97 0.8083 0.6500 0.6500
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