
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 1 0.00 3.5000 3.5000 3.5000

TBILL 07.03.13 PIBL0313D045 <1M 7/3/2013 8 0.02 3.3266 3.2917 3.2530

TBILL 07.10.13 PIBL1212G143 <1M 7/10/2013 15 0.04 345.000000 1.4500 2:53:00 PM 1.4500 3.1532 3.0833 3.0061

TBILL 07.24.13 PIBL1212G152 1M 7/24/2013 29 0.08 2.8064 2.6667 2.5121

TBILL 08.07.13* PIBL1212H160 1M 8/7/2013 43 0.12 65.068000 1.2500 3:09:22 PM 2.0182 2.4596 2.2500 2.0182

TBILL 08.22.13 PIBL1212H179 2M 8/22/2013 58 0.16 2.4565 2.2500 2.0937

TBILL 09.04.13 PIBL1212I187 2M 9/4/2013 71 0.20 2.4537 2.2500 2.1591

TBILL 09.18.13 PIBL1212I196 3M 9/18/2013 85 0.23 2.4508 2.2500 2.2296

TBILL 10.02.13* PIBL1212J202 3M 10/2/2013 99 0.27 2.4479 2.2500 2.3000

TBILL 10.30.13 PIBL1212J211 4M 10/30/2013 127 0.35 2.4830 2.2857 2.3214

TBILL 11.06.13 PIBL0613E010 5M 11/6/2013 134 0.37 500.000000 2.3000 11:32:47 AM 2.3000 2.4918 2.2946 2.3268

TBILL 11.13.13 PIBL1212K228 5M 11/13/2013 141 0.39 2.5006 2.3036 2.3321

TBILL 11.27.13 PIBL1212K237 5M 11/27/2013 155 0.43 2.5181 2.3214 2.3429

TBILL 12.04.13 PIBL0613F028 5M 12/4/2013 162 0.45 2.5269 2.3304 2.3482

TBILL 12.11.13 PIBL1212L245 5M 12/11/2013 169 0.46 2.5357 2.3393 2.3536

TBILL 01.08.14* PIBL1213A012 6M 1/8/2014 197 0.54 2.5708 2.3750 2.3750

TBILL 02.05.14 PIBL1213A021 8M 2/5/2014 225 0.62 2.6184 2.4226 2.4226

TBILL 03.05.14 PIBL1213C038 9M 3/5/2014 253 0.70 2.6660 2.4702 2.4702

TBILL 04.02.14 PIBL1213D046 9M 4/2/2014 281 0.77 6.149000 1.5000 2:15:18 PM 1.5000 2.7137 2.5179 2.5179

TBILL 05.07.14 PIBL1213E056 11M 5/7/2014 316 0.87 78.510000 1.3000 3:54:46 PM 2.0612 2.7732 2.5774 2.5774

TBILL 06.04.14* PIBL1213F062 1Y 6/4/2014 344 0.95 2.8208 2.6250 2.6250
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