
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 1 0.00 3.5000 3.5000 3.5000

TBILL 06.05.13 PIBL0313C037 <1M 6/5/2013 8 0.02 3.0887 2.9291 2.9376

TBILL 06.13.13 PIBL0612L069 <1M 6/13/2013 16 0.04 50.000000 0.5000 11:16:19 AM 0.5000 2.6187 2.2766 2.2948

TBILL 06.26.13 PIBL1212F135 1M 6/26/2013 29 0.08 1.8550 1.2164 1.2503

TBILL 07.03.13* PIBL0313D045 1M 7/3/2013 36 0.10 410.000000 0.9000 11:20:48 AM 0.6805 1.4437 0.6455 0.6879

TBILL 07.10.13 PIBL1212G143 1M 7/10/2013 43 0.12 250.000000 0.7000 9:30:54 AM 0.7000 1.4446 0.7301 0.7491

TBILL 07.24.13 PIBL1212G152 2M 7/24/2013 57 0.16 1.4463 0.8994 0.8715

TBILL 08.07.13 PIBL1212H160 2M 8/7/2013 71 0.20 1.4481 1.0687 0.9939

TBILL 08.22.13* PIBL1212H179 3M 8/22/2013 86 0.24 1.4500 1.2500 1.1250

TBILL 09.04.13 PIBL1212I187 3M 9/4/2013 99 0.27 1.4506 1.2500 1.1250

TBILL 09.18.13 PIBL1212I196 4M 9/18/2013 113 0.31 1.4512 1.2500 1.1250

TBILL 10.02.13 PIBL1212J202 4M 10/2/2013 127 0.35 1.4518 1.2500 1.1250

TBILL 10.30.13 PIBL1212J211 5M 10/30/2013 155 0.43 1.4530 1.2500 1.1250

TBILL 11.06.13 PIBL0613E010 5M 11/6/2013 162 0.45 1.4533 1.2500 1.1250

TBILL 11.13.13 PIBL1212K228 5M 11/13/2013 169 0.46 1.4536 1.2500 1.1250

TBILL 11.27.13* PIBL1212K237 6M 11/27/2013 183 0.50 1.4542 1.2500 1.1250

TBILL 12.11.13 PIBL1212L245 7M 12/11/2013 197 0.54 1.4649 1.2609 1.1279

TBILL 01.08.14 PIBL1213A012 8M 1/8/2014 225 0.62 1.4863 1.2826 1.1338

TBILL 02.05.14 PIBL1213A021 9M 2/5/2014 253 0.70 1.5076 1.3043 1.1396

TBILL 03.05.14 PIBL1213C038 9M 3/5/2014 281 0.77 1.5290 1.3261 1.1455

TBILL 04.02.14 PIBL1213D046 10M 4/2/2014 309 0.85 1.5504 1.3478 1.1513

TBILL 05.07.14* PIBL1213E056 1Y 5/7/2014 344 0.95 56.802000 1.2000 3:57:08 PM 1.1586 1.5771 1.3750 1.1586
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