
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 06.26.13 PIBL1212F135 <1M 6/26/2013 5 0.01 3.3534 3.3281 3.3281

TBILL 07.03.13 PIBL0313D045 <1M 7/3/2013 12 0.03 3.0968 3.0273 3.0273

TBILL 07.10.13 PIBL1212G143 <1M 7/10/2013 19 0.05 2.8402 2.7266 2.7266

TBILL 07.24.13* PIBL1212G152 1M 7/24/2013 33 0.09 2.3271 2.1250 2.1250

TBILL 08.07.13 PIBL1212H160 2M 8/7/2013 47 0.13 68.265000 1.2650 12:05:51 PM 1.2723 2.3276 2.1250 2.1250

TBILL 08.22.13 PIBL1212H179 2M 8/22/2013 62 0.17 2.3282 2.1250 2.1250

TBILL 09.04.13 PIBL1212I187 2M 9/4/2013 75 0.21 2.3287 2.1250 2.1250

TBILL 09.18.13* PIBL1212I196 3M 9/18/2013 89 0.24 2.3292 2.1250 2.1250

TBILL 10.02.13 PIBL1212J202 4M 10/2/2013 103 0.28 2.3313 2.1250 2.1250

TBILL 10.30.13 PIBL1212J211 5M 10/30/2013 131 0.36 2.3354 2.1250 2.1250

TBILL 11.06.13 PIBL0613E010 5M 11/6/2013 138 0.38 2.3365 2.1250 2.1250

TBILL 11.13.13 PIBL1212K228 5M 11/13/2013 145 0.40 2.3375 2.1250 2.1250

TBILL 11.27.13 PIBL1212K237 5M 11/27/2013 159 0.44 2.3396 2.1250 2.1250

TBILL 12.04.13 PIBL0613F028 5M 12/4/2013 166 0.46 2.3407 2.1250 2.1250

TBILL 12.11.13* PIBL1212L245 6M 12/11/2013 173 0.48 2.3417 2.1250 2.1250

TBILL 01.08.14 PIBL1213A012 7M 1/8/2014 201 0.55 2.3624 2.1450 2.1450

TBILL 02.05.14 PIBL1213A021 8M 2/5/2014 229 0.63 2.3830 2.1650 2.1650

TBILL 03.05.14 PIBL1213C038 9M 3/5/2014 257 0.71 2.4037 2.1850 2.1850

TBILL 04.02.14 PIBL1213D046 10M 4/2/2014 285 0.78 2.4243 2.2050 2.2050

TBILL 05.07.14 PIBL1213E056 11M 5/7/2014 320 0.88 2.4501 2.2300 2.2300

TBILL 06.04.14* PIBL1213F062 1Y 6/4/2014 348 0.96 2.4708 2.2500 2.2500
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