
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 9 0.02 2.8689 2.8389 2.8333

TBILL 06.05.13 PIBL0313C037 <1M 6/5/2013 16 0.04 2.3167 2.2604 2.2500

TBILL 06.13.13 PIBL0612L069 <1M 6/13/2013 24 0.07 1.6856 1.5993 1.5833

TBILL 06.26.13* PIBL1212F135 1M 6/26/2013 37 0.10 0.6600 0.5250 0.5000

TBILL 07.03.13 PIBL0313D045 1M 7/3/2013 44 0.12 450.000000 0.5000 11:16:48 AM 0.5000 0.6605 0.5250 0.5031

TBILL 07.10.13 PIBL1212G143 2M 7/10/2013 51 0.14 0.6610 0.5250 0.5061

TBILL 07.24.13 PIBL1212G152 2M 7/24/2013 65 0.18 0.6621 0.5250 0.5123

TBILL 08.07.13 PIBL1212H160 2M 8/7/2013 79 0.22 200.000000 0.5250 4:02:14 PM 0.5250 0.6631 0.5250 0.5184

TBILL 08.22.13* PIBL1212H179 3M 8/22/2013 94 0.26 0.6642 0.5250 0.5250

TBILL 09.04.13 PIBL1212I187 4M 9/4/2013 107 0.29 0.6659 0.5250 0.5250

TBILL 09.18.13 PIBL1212I196 4M 9/18/2013 121 0.33 0.6677 0.5250 0.5250

TBILL 10.02.13 PIBL1212J202 5M 10/2/2013 135 0.37 0.6695 0.5250 0.5250

TBILL 10.30.13 PIBL1212J211 5M 10/30/2013 163 0.45 0.438000 1.0000 2:28:38 PM 1.0000 0.6731 0.5250 0.5250

TBILL 11.06.13 PIBL0613E010 5M 11/6/2013 170 0.47 0.6740 0.5250 0.5250

TBILL 11.13.13 PIBL1212K228 6M 11/13/2013 177 0.49 0.6749 0.5250 0.5250

TBILL 11.27.13* PIBL1212K237 6M 11/27/2013 191 0.52 0.6767 0.5250 0.5250

TBILL 12.11.13 PIBL1212L245 7M 12/11/2013 205 0.56 0.6950 0.5446 0.5421

TBILL 01.08.14 PIBL1213A012 8M 1/8/2014 233 0.64 0.500000 0.4500 10:40:39 AM 0.4500 0.7317 0.5837 0.5762

TBILL 02.05.14 PIBL1213A021 9M 2/5/2014 261 0.72 0.7684 0.6228 0.6103

TBILL 03.05.14 PIBL1213C038 10M 3/5/2014 289 0.79 0.8050 0.6620 0.6445

TBILL 04.02.14 PIBL1213D046 11M 4/2/2014 317 0.87 513.293000 0.6850 4:00:38 PM 0.6770 0.8417 0.7011 0.6786

TBILL 05.07.14* PIBL1213E056 1Y 5/7/2014 352 0.97 408.742000 0.7250 3:59:29 PM 0.7213 0.8875 0.7500 0.7213
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