
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 8 0.02 2.9766 2.9500 2.9500

TBILL 06.05.13 PIBL0313C037 <1M 6/5/2013 15 0.04 92.900000 0.3500 12:12:06 PM 0.3500 2.4532 2.4000 2.4000

TBILL 06.13.13 PIBL0612L069 <1M 6/13/2013 23 0.06 1.8550 1.7714 1.7714

TBILL 06.26.13* PIBL1212F135 1M 6/26/2013 36 0.10 0.8829 0.7500 0.7500

TBILL 07.03.13 PIBL0313D045 1M 7/3/2013 43 0.12 0.8760 0.7408 0.7377

TBILL 07.10.13 PIBL1212G143 2M 7/10/2013 50 0.14 0.8691 0.7316 0.7254

TBILL 07.24.13 PIBL1212G152 2M 7/24/2013 64 0.18 200.000000 0.6250 8:47:56 AM 0.6250 0.8553 0.7132 0.7009

TBILL 08.07.13 PIBL1212H160 2M 8/7/2013 78 0.21 200.000000 0.6250 8:49:10 AM 0.6250 0.8415 0.6947 0.6763

TBILL 08.22.13* PIBL1212H179 3M 8/22/2013 93 0.26 0.8267 0.6750 0.6500

TBILL 09.04.13 PIBL1212I187 4M 9/4/2013 106 0.29 0.8295 0.6784 0.6567

TBILL 09.18.13 PIBL1212I196 4M 9/18/2013 120 0.33 0.8325 0.6820 0.6639

TBILL 10.02.13 PIBL1212J202 5M 10/2/2013 134 0.37 200.000000 0.6750 12:12:02 PM 0.6750 0.8355 0.6856 0.6711

TBILL 10.30.13 PIBL1212J211 5M 10/30/2013 162 0.45 128.510000 0.7000 12:12:01 PM 0.7000 0.8415 0.6928 0.6856

TBILL 11.06.13 PIBL0613E010 5M 11/6/2013 169 0.46 0.8430 0.6946 0.6892

TBILL 11.13.13 PIBL1212K228 6M 11/13/2013 176 0.48 0.8445 0.6964 0.6928

TBILL 11.27.13* PIBL1212K237 6M 11/27/2013 190 0.52 0.8475 0.7000 0.7000

TBILL 12.11.13 PIBL1212L245 7M 12/11/2013 204 0.56 0.8524 0.7043 0.7043

TBILL 01.08.14 PIBL1213A012 8M 1/8/2014 232 0.64 0.8622 0.7130 0.7130

TBILL 02.05.14 PIBL1213A021 9M 2/5/2014 260 0.71 0.8720 0.7217 0.7217

TBILL 03.05.14 PIBL1213C038 10M 3/5/2014 288 0.79 0.8818 0.7304 0.7304

TBILL 04.02.14 PIBL1213D046 11M 4/2/2014 316 0.87 0.8916 0.7391 0.7391

TBILL 05.07.14* PIBL1213E056 1Y 5/7/2014 351 0.96 0.9038 0.7500 0.7500
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