
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 6 0.02 3.0249 3.0063 3.0063

TBILL 05.08.13 PIBL0313A020 <1M 5/8/2013 12 0.03 2.4547 2.4137 2.4137

TBILL 05.15.13 PIBL1212E109 <1M 5/15/2013 19 0.05 1.7895 1.7225 1.7225

TBILL 05.29.13* PIBL1212E118 1M 5/29/2013 33 0.09 0.4592 0.3400 0.3400

TBILL 06.05.13 PIBL0313C037 1M 6/5/2013 40 0.11 0.4383 0.3162 0.3162

TBILL 06.13.13 PIBL0612L069 2M 6/13/2013 48 0.13 0.4143 0.2891 0.2891

TBILL 06.26.13 PIBL1212F135 2M 6/26/2013 61 0.17 0.3755 0.2450 0.2450

TBILL 07.03.13 PIBL0313D045 2M 7/3/2013 68 0.19 0.3545 0.2213 0.2213

TBILL 07.10.13 PIBL1212G143 2M 7/10/2013 75 0.21 0.3336 0.1975 0.1975

TBILL 07.24.13* PIBL1212G152 3M 7/24/2013 89 0.24 0.2917 0.1500 0.1500

TBILL 08.07.13 PIBL1212H160 4M 8/7/2013 103 0.28 0.3132 0.1707 0.1707

TBILL 08.22.13 PIBL1212H179 4M 8/22/2013 118 0.32 0.3363 0.1929 0.1929

TBILL 09.04.13 PIBL1212I187 5M 9/4/2013 131 0.36 0.3563 0.2121 0.2121

TBILL 09.18.13 PIBL1212I196 5M 9/18/2013 145 0.40 0.3779 0.2329 0.2329

TBILL 10.02.13 PIBL1212J202 5M 10/2/2013 159 0.44 0.3994 0.2536 0.2536

TBILL 10.30.13* PIBL1212J211 6M 10/30/2013 187 0.51 0.4425 0.2950 0.2950

TBILL 11.13.13 PIBL1212K228 7M 11/13/2013 201 0.55 0.4682 0.3214 0.3214

TBILL 11.27.13 PIBL1212K237 7M 11/27/2013 215 0.59 0.4939 0.3477 0.3477

TBILL 12.11.13 PIBL1212L245 8M 12/11/2013 229 0.63 0.5197 0.3741 0.3741

TBILL 01.08.14 PIBL1213A012 9M 1/8/2014 257 0.71 0.5711 0.4268 0.4268

TBILL 02.05.14 PIBL1213A021 10M 2/5/2014 285 0.78 0.6225 0.4795 0.4795

TBILL 03.05.14 PIBL1213C038 11M 3/5/2014 313 0.86 0.6740 0.5323 0.5323

TBILL 04.02.14* PIBL1213D046 1Y 4/2/2014 341 0.94 0.7254 0.5850 0.5850
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