
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 04.10.13 PIBL0313A011 <1M 4/10/2013 5 0.01 3.1112 3.0938 3.0938

TBILL 04.17.13 PIBL1212D084 <1M 4/17/2013 12 0.03 2.4308 2.3828 2.3828

TBILL 05.02.13 PIBL1212E092 1M 5/2/2013 27 0.07 0.9728 0.8594 0.8594

TBILL 05.08.13* PIBL0313A020 1M 5/8/2013 33 0.09 0.3896 0.2500 0.2500

TBILL 05.15.13 PIBL1212E109 1M 5/15/2013 40 0.11 0.3880 0.2469 0.2469

TBILL 05.29.13 PIBL1212E118 2M 5/29/2013 54 0.15 0.3849 0.2406 0.2406

TBILL 06.05.13 PIBL0313C037 2M 6/5/2013 61 0.17 0.3834 0.2375 0.2375

TBILL 06.13.13 PIBL0612L069 2M 6/13/2013 69 0.19 0.3816 0.2339 0.2339

TBILL 06.26.13 PIBL1212F135 3M 6/26/2013 82 0.23 0.3787 0.2281 0.2281

TBILL 07.03.13* PIBL0313D045 3M 7/3/2013 89 0.24 0.3771 0.2250 0.2250

TBILL 07.10.13 PIBL1212G143 3M 7/10/2013 96 0.26 0.3862 0.2346 0.2346

TBILL 07.24.13 PIBL1212G152 4M 7/24/2013 110 0.30 0.4045 0.2538 0.2538

TBILL 08.07.13 PIBL1212H160 4M 8/7/2013 124 0.34 0.4228 0.2731 0.2731

TBILL 08.22.13 PIBL1212H179 5M 8/22/2013 139 0.38 0.4423 0.2937 0.2937

TBILL 09.04.13 PIBL1212I187 5M 9/4/2013 152 0.42 0.4593 0.3115 0.3115

TBILL 09.18.13 PIBL1212I196 5M 9/18/2013 166 0.46 0.4775 0.3308 0.3308

TBILL 10.02.13* PIBL1212J202 6M 10/2/2013 180 0.49 0.4958 0.3500 0.3500

TBILL 10.30.13 PIBL1212J211 7M 10/30/2013 208 0.57 0.5381 0.3923 0.3923

TBILL 11.13.13 PIBL1212K228 8M 11/13/2013 222 0.61 0.5593 0.4135 0.4135

TBILL 11.27.13 PIBL1212K237 8M 11/27/2013 236 0.65 0.5804 0.4346 0.4346

TBILL 12.11.13 PIBL1212L245 9M 12/11/2013 250 0.69 0.6016 0.4558 0.4558

TBILL 01.08.14 PIBL1213A012 9M 1/8/2014 278 0.76 0.6439 0.4981 0.4981

TBILL 02.05.14 PIBL1213A021 10M 2/5/2014 306 0.84 0.6862 0.5404 0.5404

TBILL 03.05.14 PIBL1213C038 11M 3/5/2014 334 0.92 0.7285 0.5827 0.5827

TBILL 04.02.14* PIBL1213D046 1Y 4/2/2014 362 0.99 1.101000 0.2750 11:57:16 AM 0.2727 0.7708 0.6250 0.6250
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