
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 1 0.00 3.5000 3.5000 3.5000

TBILL 05.29.13 PIBL1212E118 <1M 5/29/2013 15 0.04 2.5528 2.5083 2.5083

TBILL 06.05.13 PIBL0313C037 <1M 6/5/2013 22 0.06 128.501565 0.6250 11:02:27 AM 0.3900 2.0791 2.0125 2.0125

TBILL 06.13.13 PIBL0612L069 1M 6/13/2013 30 0.08 1.5379 1.4458 1.4458

TBILL 06.26.13* PIBL1212F135 1M 6/26/2013 43 0.12 0.6583 0.5250 0.5250

TBILL 07.03.13 PIBL0313D045 2M 7/3/2013 50 0.14 0.6582 0.5233 0.5233

TBILL 07.10.13 PIBL1212G143 2M 7/10/2013 57 0.16 0.6580 0.5217 0.5217

TBILL 07.24.13 PIBL1212G152 2M 7/24/2013 71 0.20 0.6578 0.5183 0.5183

TBILL 08.07.13* PIBL1212H160 3M 8/7/2013 85 0.23 0.6575 0.5150 0.5150

TBILL 08.22.13 PIBL1212H179 4M 8/22/2013 100 0.27 0.6607 0.5150 0.5150

TBILL 09.04.13 PIBL1212I187 4M 9/4/2013 113 0.31 0.6634 0.5150 0.5150

TBILL 09.18.13 PIBL1212I196 4M 9/18/2013 127 0.35 0.6664 0.5150 0.5150

TBILL 10.02.13 PIBL1212J202 5M 10/2/2013 141 0.39 0.6694 0.5150 0.5150

TBILL 10.30.13 PIBL1212J211 5M 10/30/2013 169 0.46 0.6753 0.5150 0.5150

TBILL 11.06.13 PIBL0613E010 6M 11/6/2013 176 0.48 0.6768 0.5150 0.5150

TBILL 11.13.13* PIBL1212K228 6M 11/13/2013 183 0.50 0.6783 0.5150 0.5150

TBILL 11.27.13 PIBL1212K237 7M 11/27/2013 197 0.54 0.6967 0.5338 0.5318

TBILL 12.11.13 PIBL1212L245 7M 12/11/2013 211 0.58 0.7150 0.5526 0.5486

TBILL 01.08.14 PIBL1213A012 8M 1/8/2014 239 0.66 0.7518 0.5902 0.5822

TBILL 02.05.14 PIBL1213A021 9M 2/5/2014 267 0.73 0.7885 0.6278 0.6158

TBILL 03.05.14 PIBL1213C038 10M 3/5/2014 295 0.81 0.8252 0.6654 0.6494

TBILL 04.02.14 PIBL1213D046 11M 4/2/2014 323 0.89 0.110000 0.6000 10:47:20 AM 0.6000 0.8620 0.7030 0.6830

TBILL 05.07.14* PIBL1213E056 1Y 5/7/2014 358 0.98 0.9079 0.7500 0.7250
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