
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 10.30.13 PIBL1212J211 <1M 10/30/2013 22 0.06 1.7662 1.6700 1.4000

TBILL 11.06.13 PIBL0613E010 1M 11/6/2013 29 0.08 600.000000 0.0000 3:18:55 PM 0.0000 1.1883 1.0600 0.7000

TBILL 11.13.13* PIBL1212K228 1M 11/13/2013 36 0.10 0.6104 0.4500 0.0000

TBILL 11.27.13 PIBL1212K237 2M 11/27/2013 50 0.14 0.6172 0.4562 0.0003

TBILL 12.04.13 PIBL0613F028 2M 12/4/2013 57 0.16 0.6206 0.4594 0.0004

TBILL 12.11.13 PIBL1212L245 2M 12/11/2013 64 0.18 0.6240 0.4625 0.0005

TBILL 01.02.14 PIBL0613G036 3M 1/2/2014 86 0.24 0.283000 0.5500 10:14:26 AM 0.5500 0.6346 0.4723 0.0009

TBILL 01.08.14* PIBL1213A012 3M 1/8/2014 92 0.25 894.770000 0.0010 3:39:18 PM 0.0008 0.6375 0.4750 0.0010

TBILL 02.05.14 PIBL1213A021 4M 2/5/2014 120 0.33 43.000000 0.0500 2:12:45 PM 0.0500 0.7667 0.6083 0.1257

TBILL 03.05.14 PIBL1213C038 5M 3/5/2014 148 0.41 0.8958 0.7417 0.2503

TBILL 04.02.14* PIBL1213D046 6M 4/2/2014 176 0.48 1.0250 0.8750 0.3750

TBILL 05.07.14 PIBL1213E056 7M 5/7/2014 211 0.58 1.0837 0.9318 0.4034

TBILL 06.04.14 PIBL1213F062 8M 6/4/2014 239 0.66 1.1307 0.9773 0.4261

TBILL 07.02.14 PIBL1213G070 9M 7/2/2014 267 0.73 1.1776 1.0227 0.4489

TBILL 08.06.14 PIBL1213H088 10M 8/6/2014 302 0.83 1.2363 1.0795 0.4773

TBILL 09.03.14* PIBL1213I096 1Y 9/3/2014 330 0.91 1.2833 1.1250 0.5000
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