
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 5 0.01 249.000000 2.0000 4:03:30 PM 2.0000 3.1781 3.1625 3.2000

TBILL 06.05.13 PIBL0313C037 <1M 6/5/2013 12 0.03 69.230000 2.0000 4:02:19 PM 2.0000 2.6147 2.5719 2.6750

TBILL 06.13.13 PIBL0612L069 <1M 6/13/2013 20 0.05 44.320000 2.0000 4:00:57 PM 2.0000 1.9709 1.8969 2.0750

TBILL 06.26.13* PIBL1212F135 1M 6/26/2013 33 0.09 0.9246 0.8000 1.1000

TBILL 07.03.13 PIBL0313D045 1M 7/3/2013 40 0.11 45.000000 0.5000 9:35:23 AM 0.5000 0.9249 0.8000 1.0893

TBILL 07.10.13 PIBL1212G143 2M 7/10/2013 47 0.13 550.000000 2.0000 4:00:09 PM 0.8635 0.9251 0.8000 1.0786

TBILL 07.24.13 PIBL1212G152 2M 7/24/2013 61 0.17 614.715000 2.0000 3:59:12 PM 1.8004 0.9256 0.8000 1.0572

TBILL 08.07.13 PIBL1212H160 2M 8/7/2013 75 0.21 557.387000 2.0000 3:57:34 PM 1.7752 0.9261 0.8000 1.0357

TBILL 08.22.13* PIBL1212H179 3M 8/22/2013 90 0.25 514.857000 1.0000 4:13:12 PM 1.0128 0.9267 0.8000 1.0128

TBILL 09.04.13 PIBL1212I187 4M 9/4/2013 103 0.28 392.417500 2.0000 3:53:08 PM 2.0000 0.9270 0.8000 1.0087

TBILL 09.18.13 PIBL1212I196 4M 9/18/2013 117 0.32 100.000000 0.8250 11:56:31 AM 0.8250 0.9273 0.8000 1.0044

TBILL 10.02.13 PIBL1212J202 5M 10/2/2013 131 0.36 0.9275 0.8000 1.0000

TBILL 10.30.13 PIBL1212J211 5M 10/30/2013 159 0.44 0.9281 0.8000 0.9912

TBILL 11.06.13 PIBL0613E010 5M 11/6/2013 166 0.46 3.527000 0.3850 10:43:31 AM 0.3850 0.9283 0.8000 0.9891

TBILL 11.13.13 PIBL1212K228 6M 11/13/2013 173 0.48 0.9284 0.8000 0.9869

TBILL 11.27.13* PIBL1212K237 6M 11/27/2013 187 0.51 400.000000 1.0000 4:14:14 PM 0.9825 0.9287 0.8000 0.9825

TBILL 12.11.13 PIBL1212L245 7M 12/11/2013 201 0.55 0.9374 0.8065 0.9896

TBILL 01.08.14 PIBL1213A012 8M 1/8/2014 229 0.63 0.9548 0.8196 1.0039

TBILL 02.05.14 PIBL1213A021 9M 2/5/2014 257 0.71 0.9721 0.8326 1.0182

TBILL 03.05.14 PIBL1213C038 10M 3/5/2014 285 0.78 0.9895 0.8457 1.0324

TBILL 04.02.14 PIBL1213D046 11M 4/2/2014 313 0.86 1.0069 0.8587 1.0467

TBILL 05.07.14* PIBL1213E056 1Y 5/7/2014 348 0.96 802.955000 0.6001 3:58:57 PM 1.0645 1.0286 0.8750 1.0645
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