
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 09.18.13 PIBL1212I196 <1M 9/18/2013 14 0.04 2.6153 2.5370 2.4769

TBILL 10.02.13* PIBL1212J202 1M 10/2/2013 28 0.08 1.6625 1.5000 1.3750

TBILL 10.30.13 PIBL1212J211 2M 10/30/2013 56 0.15 1.6653 1.5000 1.3750

TBILL 11.06.13 PIBL0613E010 2M 11/6/2013 63 0.17 1.6659 1.5000 1.3750

TBILL 11.13.13 PIBL1212K228 2M 11/13/2013 70 0.19 1.6666 1.5000 1.3750

TBILL 11.27.13 PIBL1212K237 3M 11/27/2013 84 0.23 1.6680 1.5000 1.3750

TBILL 12.04.13* PIBL0613F028 3M 12/4/2013 91 0.25 1.6687 1.5000 1.3750

TBILL 12.11.13 PIBL1212L245 3M 12/11/2013 98 0.27 1.6705 1.5000 1.3500

TBILL 01.02.14 PIBL0613G036 4M 1/2/2014 120 0.33 1.6760 1.5000 1.2714

TBILL 01.08.14 PIBL1213A012 4M 1/8/2014 126 0.35 1.6775 1.5000 1.2500

TBILL 02.05.14 PIBL1213A021 5M 2/5/2014 154 0.42 1.6846 1.5000 1.1500

TBILL 03.05.14* PIBL1213C038 6M 3/5/2014 182 0.50 77.889538 1.0500 2:12:47 PM 1.0500 1.6917 1.5000 1.0500

TBILL 04.02.14 PIBL1213D046 7M 4/2/2014 210 0.58 1.7289 1.5385 1.1577

TBILL 05.07.14 PIBL1213E056 8M 5/7/2014 245 0.67 1.7753 1.5865 1.2923

TBILL 06.04.14 PIBL1213F062 9M 6/4/2014 273 0.75 1.8125 1.6250 1.4000

TBILL 07.02.14 PIBL1213G070 10M 7/2/2014 301 0.83 1.8497 1.6635 1.5077

TBILL 08.06.14 PIBL1213H088 11M 8/6/2014 336 0.92 4.657000 0.9556 11:46:47 AM 0.9556 1.8961 1.7115 1.6423

TBILL 09.03.14* PIBL1213I096 1Y 9/3/2014 364 1.00 40.000000 1.1250 11:47:15 AM 1.1250 1.9333 1.7500 1.7500
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