
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 05.29.13 PIBL1212E118 <1M 5/29/2013 13 0.04 2.6500 2.6075 2.6075

TBILL 06.05.13 PIBL0313C037 <1M 6/5/2013 20 0.05 2.1542 2.0869 2.0869

TBILL 06.13.13 PIBL0612L069 1M 6/13/2013 28 0.08 5.214731 0.1750 2:07:30 PM 0.1750 1.5875 1.4919 1.4919

TBILL 06.26.13* PIBL1212F135 1M 6/26/2013 41 0.11 0.6667 0.5250 0.5250

TBILL 07.03.13 PIBL0313D045 2M 7/3/2013 48 0.13 0.6663 0.5250 0.5250

TBILL 07.10.13 PIBL1212G143 2M 7/10/2013 55 0.15 0.6660 0.5250 0.5250

TBILL 07.24.13 PIBL1212G152 2M 7/24/2013 69 0.19 0.6653 0.5250 0.5250

TBILL 08.07.13* PIBL1212H160 3M 8/7/2013 83 0.23 0.6646 0.5250 0.5250

TBILL 08.22.13 PIBL1212H179 4M 8/22/2013 98 0.27 0.6671 0.5250 0.5250

TBILL 09.04.13 PIBL1212I187 4M 9/4/2013 111 0.30 148.150000 0.5000 3:00:49 PM 0.5000 0.6693 0.5250 0.5250

TBILL 09.18.13 PIBL1212I196 4M 9/18/2013 125 0.34 0.6717 0.5250 0.5250

TBILL 10.02.13 PIBL1212J202 5M 10/2/2013 139 0.38 0.6741 0.5250 0.5250

TBILL 10.30.13 PIBL1212J211 5M 10/30/2013 167 0.46 0.6788 0.5250 0.5250

TBILL 11.06.13 PIBL0613E010 6M 11/6/2013 174 0.48 10.520000 0.3000 11:03:28 AM 0.3000 0.6800 0.5250 0.5250

TBILL 11.13.13* PIBL1212K228 6M 11/13/2013 181 0.50 0.6812 0.5250 0.5250

TBILL 11.27.13 PIBL1212K237 7M 11/27/2013 195 0.54 0.6990 0.5426 0.5426

TBILL 12.11.13 PIBL1212L245 7M 12/11/2013 209 0.57 0.7169 0.5602 0.5602

TBILL 01.08.14 PIBL1213A012 8M 1/8/2014 237 0.65 0.7526 0.5954 0.5954

TBILL 02.05.14 PIBL1213A021 9M 2/5/2014 265 0.73 0.7882 0.6306 0.6306

TBILL 03.05.14 PIBL1213C038 10M 3/5/2014 293 0.80 84.760000 0.7500 3:03:21 PM 0.7500 0.8239 0.6658 0.6658

TBILL 04.02.14 PIBL1213D046 11M 4/2/2014 321 0.88 3.302500 0.3750 11:50:37 AM 0.3750 0.8596 0.7010 0.7010

TBILL 05.07.14* PIBL1213E056 1Y 5/7/2014 356 0.98 36.342530 0.5153 3:01:52 PM 0.5156 0.9042 0.7450 0.7450
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