
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 06.13.13 PIBL0612L069 <1M 6/13/2013 8 0.02 3.2342 3.1912 3.1912

TBILL 06.26.13 PIBL1212F135 <1M 6/26/2013 21 0.06 2.7406 2.6176 2.6176

TBILL 07.03.13 PIBL0313D045 1M 7/3/2013 28 0.08 2.4749 2.3088 2.3088

TBILL 07.10.13* PIBL1212G143 1M 7/10/2013 35 0.10 2.2091 2.0000 2.0000

TBILL 07.24.13 PIBL1212G152 2M 7/24/2013 49 0.13 2.2097 2.0000 2.0000

TBILL 08.07.13 PIBL1212H160 2M 8/7/2013 63 0.17 2.2102 2.0000 2.0000

TBILL 08.22.13 PIBL1212H179 2M 8/22/2013 78 0.21 1.800000 1.0000 10:52:03 AM 1.0000 2.2109 2.0000 2.0000

TBILL 09.04.13* PIBL1212I187 3M 9/4/2013 91 0.25 2.2114 2.0000 2.0000

TBILL 09.18.13 PIBL1212I196 4M 9/18/2013 105 0.29 2.2110 2.0000 2.0000

TBILL 10.02.13 PIBL1212J202 4M 10/2/2013 119 0.33 2.2107 2.0000 2.0000

TBILL 10.30.13 PIBL1212J211 5M 10/30/2013 147 0.40 2.2100 2.0000 2.0000

TBILL 11.06.13 PIBL0613E010 5M 11/6/2013 154 0.42 24.041000 1.0000 3:31:05 PM 1.0000 2.2098 2.0000 2.0000

TBILL 11.13.13 PIBL1212K228 5M 11/13/2013 161 0.44 2.2096 2.0000 2.0000

TBILL 11.27.13 PIBL1212K237 6M 11/27/2013 175 0.48 2.2093 2.0000 2.0000

TBILL 12.04.13* PIBL0613F028 6M 12/4/2013 182 0.50 2.2091 2.0000 2.0000

TBILL 12.11.13 PIBL1212L245 6M 12/11/2013 189 0.52 1.850000 1.0000 3:41:57 PM 1.0000 2.2092 2.0000 2.0000

TBILL 01.08.14 PIBL1213A012 7M 1/8/2014 217 0.60 2.2095 2.0000 2.0000

TBILL 02.05.14 PIBL1213A021 8M 2/5/2014 245 0.67 2.2099 2.0000 2.0000

TBILL 03.05.14 PIBL1213C038 9M 3/5/2014 273 0.75 2.2102 2.0000 2.0000

TBILL 04.02.14 PIBL1213D046 10M 4/2/2014 301 0.83 2.015000 1.2500 2:11:07 PM 1.2500 2.2106 2.0000 2.0000

TBILL 05.07.14 PIBL1213E056 11M 5/7/2014 336 0.92 0.303000 1.2500 10:45:22 AM 1.2500 2.2110 2.0000 2.0000

TBILL 06.04.14* PIBL1213F062 1Y 6/4/2014 364 1.00 49.380000 1.2500 9:59:17 AM 1.2500 2.2114 2.0000 2.0000
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