
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 04.17.13 PIBL1212D084 <1M 4/17/2013 2 0.01 3.4299 3.4267 3.4267

TBILL 05.02.13 PIBL1212E092 <1M 5/2/2013 17 0.05 2.3783 2.3279 2.3279

TBILL 05.08.13 PIBL0313A020 <1M 5/8/2013 23 0.06 43.000000 0.0250 9:03:00 AM 0.0250 1.9576 1.8884 1.8884

TBILL 05.15.13 PIBL1212E109 1M 5/15/2013 30 0.08 7.000000 0.1700 9:04:13 AM 0.1700 1.4669 1.3756 1.3756

TBILL 05.29.13* PIBL1212E118 1M 5/29/2013 44 0.12 0.4854 0.3500 0.3500

TBILL 06.05.13 PIBL0313C037 2M 6/5/2013 51 0.14 269.230000 0.0250 12:42:30 PM 0.0436 0.4776 0.3406 0.3312

TBILL 06.13.13 PIBL0612L069 2M 6/13/2013 59 0.16 44.320000 0.0250 12:43:05 PM 0.0250 0.4687 0.3299 0.3098

TBILL 06.26.13 PIBL1212F135 2M 6/26/2013 72 0.20 0.4541 0.3125 0.2750

TBILL 07.03.13 PIBL0313D045 2M 7/3/2013 79 0.22 1,850.000000 0.0350 3:19:56 PM 0.0343 0.4463 0.3031 0.2562

TBILL 07.10.13 PIBL1212G143 3M 7/10/2013 86 0.24 0.4385 0.2938 0.2375

TBILL 07.24.13* PIBL1212G152 3M 7/24/2013 100 0.27 0.4229 0.2750 0.2000

TBILL 08.07.13 PIBL1212H160 4M 8/7/2013 114 0.31 0.4386 0.2893 0.2143

TBILL 08.22.13 PIBL1212H179 4M 8/22/2013 129 0.35 0.4555 0.3046 0.2296

TBILL 09.04.13 PIBL1212I187 5M 9/4/2013 142 0.39 150.752000 0.1250 3:21:59 PM 0.2478 0.4700 0.3179 0.2429

TBILL 09.18.13 PIBL1212I196 5M 9/18/2013 156 0.43 0.4858 0.3321 0.2571

TBILL 10.02.13 PIBL1212J202 5M 10/2/2013 170 0.47 452.650000 0.2100 12:25:13 PM 0.2100 0.5015 0.3464 0.2714

TBILL 10.30.13* PIBL1212J211 6M 10/30/2013 198 0.54 0.5329 0.3750 0.3000

TBILL 11.13.13 PIBL1212K228 7M 11/13/2013 212 0.58 0.5585 0.4000 0.3225

TBILL 11.27.13 PIBL1212K237 8M 11/27/2013 226 0.62 0.5841 0.4250 0.3450

TBILL 12.11.13 PIBL1212L245 8M 12/11/2013 240 0.66 0.6097 0.4500 0.3675

TBILL 01.08.14 PIBL1213A012 9M 1/8/2014 268 0.74 0.6609 0.5000 0.4125

TBILL 02.05.14 PIBL1213A021 10M 2/5/2014 296 0.81 0.7122 0.5500 0.4574

TBILL 03.05.14 PIBL1213C038 11M 3/5/2014 324 0.89 84.760000 0.3500 11:48:28 AM 0.3500 0.7634 0.6000 0.5024

TBILL 04.02.14* PIBL1213D046 1Y 4/2/2014 352 0.97 706.533000 0.3000 12:22:39 PM 0.5474 0.8146 0.6500 0.5474
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