
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 11.27.13 PIBL1212K237 <1M 11/27/2013 2 0.01 3.4139 3.4095 3.4091

TBILL 12.04.13 PIBL0613F028 <1M 12/4/2013 9 0.02 2.8113 2.7757 2.7724

TBILL 12.11.13 PIBL1212L245 <1M 12/11/2013 16 0.04 2.2086 2.1419 2.1358

TBILL 01.02.14* PIBL0613G036 1M 1/2/2014 38 0.10 0.3146 0.1500 0.1350

TBILL 01.08.14 PIBL1213A012 1M 1/8/2014 44 0.12 0.3150 0.1500 0.1350

TBILL 02.05.14 PIBL1213A021 2M 2/5/2014 72 0.20 0.3168 0.1500 0.1350

TBILL 03.05.14* PIBL1213C038 3M 3/5/2014 100 0.27 0.3187 0.1500 0.1350

TBILL 04.02.14 PIBL1213D046 4M 4/2/2014 128 0.35 0.3828 0.2115 0.1935

TBILL 04.10.14 PIBL0613J042 5M 4/10/2014 136 0.37 69.180000 0.0500 12:11:03 PM 0.0500 0.4011 0.2291 0.2102

TBILL 05.07.14 PIBL1213E056 5M 5/7/2014 163 0.45 0.4630 0.2885 0.2665

TBILL 06.04.14* PIBL1213F062 6M 6/4/2014 191 0.52 0.5271 0.3500 0.3250

TBILL 07.02.14 PIBL1213G070 7M 7/2/2014 219 0.60 0.6048 0.4227 0.3932

TBILL 08.06.14 PIBL1213H088 9M 8/6/2014 254 0.70 0.102780 0.0500 11:31:09 AM 0.0500 0.7018 0.5136 0.4784

TBILL 09.03.14 PIBL1213I096 9M 9/3/2014 282 0.77 0.7795 0.5864 0.5466

TBILL 10.08.14 PIBL1213J102 11M 10/8/2014 317 0.87 228.212000 0.2000 12:12:47 PM 0.2000 0.8765 0.6773 0.6318

TBILL 11.05.14* PIBL1213K119 1Y 11/5/2014 345 0.95 0.9542 0.7500 0.7000
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