
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 05.15.13 PIBL1212E109 <1M 5/15/2013 7 0.02 3.0121 2.9857 2.9857

TBILL 05.29.13 PIBL1212E118 <1M 5/29/2013 21 0.06 1.8735 1.7857 1.7857

TBILL 06.05.13 PIBL0313C037 1M 6/5/2013 28 0.08 8.000000 0.3250 10:36:02 AM 0.3250 1.3043 1.1857 1.1857

TBILL 06.13.13* PIBL0612L069 1M 6/13/2013 36 0.10 0.6537 0.5000 0.5000

TBILL 06.26.13 PIBL1212F135 2M 6/26/2013 49 0.13 0.6542 0.5000 0.4882

TBILL 07.03.13 PIBL0313D045 2M 7/3/2013 56 0.15 0.6545 0.5000 0.4818

TBILL 07.10.13 PIBL1212G143 2M 7/10/2013 63 0.17 0.6547 0.5000 0.4755

TBILL 07.24.13 PIBL1212G152 2M 7/24/2013 77 0.21 0.6553 0.5000 0.4627

TBILL 08.07.13* PIBL1212H160 3M 8/7/2013 91 0.25 0.6558 0.5000 0.4500

TBILL 08.22.13 PIBL1212H179 4M 8/22/2013 106 0.29 0.6634 0.4812 0.4395

TBILL 09.04.13 PIBL1212I187 4M 9/4/2013 119 0.33 0.6699 0.4650 0.4303

TBILL 09.18.13 PIBL1212I196 5M 9/18/2013 133 0.37 0.6770 0.4474 0.4205

TBILL 10.02.13 PIBL1212J202 5M 10/2/2013 147 0.40 0.6840 0.4299 0.4107

TBILL 10.30.13 PIBL1212J211 6M 10/30/2013 175 0.48 0.6982 0.3949 0.3910

TBILL 11.06.13* PIBL0613E010 6M 11/6/2013 182 0.50 900.000000 0.4000 10:23:56 AM 0.3861 0.7017 0.3861 0.3861

TBILL 11.13.13 PIBL1212K228 6M 11/13/2013 189 0.52 0.7111 0.4011 0.3991

TBILL 11.27.13 PIBL1212K237 7M 11/27/2013 203 0.56 0.7298 0.4310 0.4252

TBILL 12.11.13 PIBL1212L245 7M 12/11/2013 217 0.60 0.7485 0.4609 0.4513

TBILL 01.08.14 PIBL1213A012 8M 1/8/2014 245 0.67 0.7859 0.5207 0.5034

TBILL 02.05.14 PIBL1213A021 9M 2/5/2014 273 0.75 0.8234 0.5806 0.5555

TBILL 03.05.14 PIBL1213C038 10M 3/5/2014 301 0.83 0.8608 0.6404 0.6077

TBILL 04.02.14 PIBL1213D046 11M 4/2/2014 329 0.90 5.000000 0.3250 9:00:29 AM 0.3250 0.8982 0.7002 0.6598

TBILL 05.07.14* PIBL1213E056 1Y 5/7/2014 364 1.00 0.9450 0.7750 0.7250
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