
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 05.02.13 PIBL1212E092 <1M 5/2/2013 10 0.03 2.7414 2.7113 2.7000

TBILL 05.08.13 PIBL0313A020 <1M 5/8/2013 16 0.04 2.2357 2.1854 2.1667

TBILL 05.15.13 PIBL1212E109 <1M 5/15/2013 23 0.06 1.6458 1.5719 1.5444

TBILL 05.29.13* PIBL1212E118 1M 5/29/2013 37 0.10 0.4658 0.3450 0.3000

TBILL 06.05.13 PIBL0313C037 1M 6/5/2013 44 0.12 100.000000 0.3000 2:03:57 PM 0.3000 0.4446 0.3206 0.2812

TBILL 06.13.13 PIBL0612L069 2M 6/13/2013 52 0.14 0.4203 0.2928 0.2598

TBILL 06.26.13 PIBL1212F135 2M 6/26/2013 65 0.18 0.3808 0.2475 0.2250

TBILL 07.03.13 PIBL0313D045 2M 7/3/2013 72 0.20 0.3595 0.2231 0.2062

TBILL 07.10.13 PIBL1212G143 2M 7/10/2013 79 0.22 0.3383 0.1988 0.1875

TBILL 07.24.13* PIBL1212G152 3M 7/24/2013 93 0.26 0.2958 0.1500 0.1500

TBILL 08.07.13 PIBL1212H160 4M 8/7/2013 107 0.29 0.3193 0.1714 0.1714

TBILL 08.22.13 PIBL1212H179 4M 8/22/2013 122 0.34 0.3445 0.1944 0.1944

TBILL 09.04.13 PIBL1212I187 5M 9/4/2013 135 0.37 0.3663 0.2143 0.2143

TBILL 09.18.13 PIBL1212I196 5M 9/18/2013 149 0.41 0.3899 0.2357 0.2357

TBILL 10.02.13 PIBL1212J202 5M 10/2/2013 163 0.45 0.4134 0.2571 0.2571

TBILL 10.30.13* PIBL1212J211 6M 10/30/2013 191 0.52 0.4604 0.3000 0.3000

TBILL 11.13.13 PIBL1212K228 7M 11/13/2013 205 0.56 0.4882 0.3286 0.3286

TBILL 11.27.13 PIBL1212K237 7M 11/27/2013 219 0.60 0.5161 0.3573 0.3573

TBILL 12.11.13 PIBL1212L245 8M 12/11/2013 233 0.64 0.5439 0.3859 0.3859

TBILL 01.08.14 PIBL1213A012 9M 1/8/2014 261 0.72 0.5996 0.4432 0.4432

TBILL 02.05.14 PIBL1213A021 10M 2/5/2014 289 0.79 0.6553 0.5005 0.5005

TBILL 03.05.14 PIBL1213C038 11M 3/5/2014 317 0.87 0.7110 0.5577 0.5577

TBILL 04.02.14* PIBL1213D046 1Y 4/2/2014 345 0.95 14.353000 0.2500 3:35:50 PM 0.2521 0.7667 0.6150 0.6150
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