
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 04.10.13 PIBL0313A011 <1M 4/10/2013 7 0.02 2.9526 2.9265 2.9265

TBILL 04.17.13 PIBL1212D084 <1M 4/17/2013 14 0.04 2.3139 2.2574 2.2574

TBILL 05.02.13 PIBL1212E092 1M 5/2/2013 29 0.08 3.386000 1.5000 11:21:48 AM 1.5000 0.9453 0.8235 0.8235

TBILL 05.08.13* PIBL0313A020 1M 5/8/2013 35 0.10 0.3979 0.2500 0.2500

TBILL 05.15.13 PIBL1212E109 1M 5/15/2013 42 0.12 0.3969 0.2500 0.2469

TBILL 05.29.13 PIBL1212E118 2M 5/29/2013 56 0.15 0.3948 0.2500 0.2406

TBILL 06.05.13 PIBL0313C037 2M 6/5/2013 63 0.17 0.3937 0.2500 0.2375

TBILL 06.13.13 PIBL0612L069 2M 6/13/2013 71 0.20 0.3926 0.2500 0.2339

TBILL 06.26.13 PIBL1212F135 3M 6/26/2013 84 0.23 0.3906 0.2500 0.2281

TBILL 07.03.13* PIBL0313D045 3M 7/3/2013 91 0.25 0.3896 0.2500 0.2250

TBILL 07.10.13 PIBL1212G143 3M 7/10/2013 98 0.27 0.3960 0.2477 0.2246

TBILL 07.24.13 PIBL1212G152 4M 7/24/2013 112 0.31 0.4087 0.2431 0.2238

TBILL 08.07.13 PIBL1212H160 4M 8/7/2013 126 0.35 0.4215 0.2385 0.2231

TBILL 08.22.13 PIBL1212H179 5M 8/22/2013 141 0.39 0.4351 0.2335 0.2223

TBILL 09.04.13 PIBL1212I187 5M 9/4/2013 154 0.42 0.4470 0.2292 0.2215

TBILL 09.18.13 PIBL1212I196 5M 9/18/2013 168 0.46 0.4597 0.2246 0.2208

TBILL 10.02.13* PIBL1212J202 6M 10/2/2013 182 0.50 249.850000 0.2200 9:34:59 AM 0.2200 0.4725 0.2200 0.2200

TBILL 10.30.13 PIBL1212J211 7M 10/30/2013 210 0.58 0.5248 0.2862 0.2748

TBILL 11.13.13 PIBL1212K228 8M 11/13/2013 224 0.62 0.5510 0.3192 0.3022

TBILL 11.27.13 PIBL1212K237 8M 11/27/2013 238 0.65 0.5771 0.3523 0.3296

TBILL 12.11.13 PIBL1212L245 9M 12/11/2013 252 0.69 0.6033 0.3854 0.3570

TBILL 01.08.14 PIBL1213A012 9M 1/8/2014 280 0.77 0.6556 0.4515 0.4117

TBILL 02.05.14 PIBL1213A021 10M 2/5/2014 308 0.85 0.7079 0.5177 0.4665

TBILL 03.05.14 PIBL1213C038 11M 3/5/2014 336 0.92 0.7602 0.5838 0.5213

TBILL 04.02.14* PIBL1213D046 1Y 4/2/2014 364 1.00 700.000000 0.5700 3:27:13 PM 0.5700 0.8125 0.6500 0.5761
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