
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 20 0.05 128.510000 0.0500 9:52:19 AM 0.0500 1.7187 1.6288 1.6288

TBILL 11.06.13 PIBL0613E010 1M 11/6/2013 27 0.07 1.0625 0.9394 0.9394

TBILL 11.13.13* PIBL1212K228 1M 11/13/2013 34 0.09 0.4062 0.2500 0.2500

TBILL 11.27.13 PIBL1212K237 2M 11/27/2013 48 0.13 50.000000 0.0500 9:52:25 AM 0.0500 0.4088 0.1878 0.1878

TBILL 12.04.13 PIBL0613F028 2M 12/4/2013 55 0.15 336.000000 0.0500 9:52:30 AM 0.0500 0.4101 0.1566 0.1566

TBILL 12.11.13 PIBL1212L245 2M 12/11/2013 62 0.17 0.4114 0.1255 0.1255

TBILL 01.02.14 PIBL0613G036 3M 1/2/2014 84 0.23 0.4156 0.0277 0.0277

TBILL 01.08.14* PIBL1213A012 3M 1/8/2014 90 0.25 421.060000 0.0010 8:58:18 AM 0.0010 0.4167 0.0010 0.0010

TBILL 02.05.14 PIBL1213A021 4M 2/5/2014 118 0.32 993.780000 0.0700 9:31:36 AM 0.0700 0.4528 0.1148 0.1148

TBILL 03.05.14 PIBL1213C038 5M 3/5/2014 146 0.40 1,000.000000 0.2500 2:03:23 PM 0.2500 0.4890 0.2287 0.2287

TBILL 04.02.14 PIBL1213D046 6M 4/2/2014 174 0.48 0.5251 0.3425 0.3425

TBILL 04.10.14* PIBL0613J042 6M 4/10/2014 182 0.50 4.151000 0.0900 9:19:27 AM 0.0900 0.5354 0.3750 0.3750

TBILL 05.07.14 PIBL1213E056 7M 5/7/2014 209 0.57 0.5578 0.3936 0.3936

TBILL 06.04.14 PIBL1213F062 8M 6/4/2014 237 0.65 0.5810 0.4130 0.4130

TBILL 07.02.14 PIBL1213G070 9M 7/2/2014 265 0.73 0.6042 0.4323 0.4323

TBILL 08.06.14 PIBL1213H088 10M 8/6/2014 300 0.82 0.200000 0.2500 9:15:40 AM 0.2500 0.6332 0.4565 0.4565

TBILL 09.03.14 PIBL1213I096 11M 9/3/2014 328 0.90 0.6564 0.4758 0.4758

TBILL 10.08.14* PIBL1213J102 1Y 10/8/2014 363 1.00 12.344222 0.1500 3:57:01 PM 0.1715 0.6854 0.5000 0.5000
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