
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 07.03.13 PIBL0313D045 <1M 7/3/2013 2 0.01 3.4589 3.4549 3.4549

TBILL 07.10.13 PIBL1212G143 <1M 7/10/2013 9 0.02 3.1708 3.1389 3.1389

TBILL 07.24.13 PIBL1212G152 <1M 7/24/2013 23 0.06 2.5948 2.5069 2.5069

TBILL 08.07.13* PIBL1212H160 1M 8/7/2013 37 0.10 35.000000 1.1250 11:55:38 AM 1.1250 2.0188 1.8750 1.8750

TBILL 08.22.13 PIBL1212H179 2M 8/22/2013 52 0.14 6.553000 1.1250 11:35:49 AM 1.1250 1.9970 1.8415 1.8415

TBILL 09.04.13 PIBL1212I187 2M 9/4/2013 65 0.18 143.150000 1.2500 8:58:19 AM 1.2500 1.9782 1.8125 1.8125

TBILL 09.18.13 PIBL1212I196 2M 9/18/2013 79 0.22 1.9578 1.7812 1.7812

TBILL 10.02.13* PIBL1212J202 3M 10/2/2013 93 0.26 1.9375 1.7500 1.7500

TBILL 10.30.13 PIBL1212J211 4M 10/30/2013 121 0.33 1.9512 1.7643 1.7643

TBILL 11.06.13 PIBL0613E010 4M 11/6/2013 128 0.35 1.9546 1.7679 1.7679

TBILL 11.13.13 PIBL1212K228 5M 11/13/2013 135 0.37 10.023000 1.2000 11:18:35 AM 1.2000 1.9580 1.7714 1.7714

TBILL 11.27.13 PIBL1212K237 5M 11/27/2013 149 0.41 1.9649 1.7786 1.7786

TBILL 12.04.13 PIBL0613F028 5M 12/4/2013 156 0.43 1.9683 1.7821 1.7821

TBILL 12.11.13 PIBL1212L245 5M 12/11/2013 163 0.45 1.9717 1.7857 1.7857

TBILL 01.08.14* PIBL1213A012 6M 1/8/2014 191 0.52 1.9854 1.8000 1.8000

TBILL 02.05.14 PIBL1213A021 7M 2/5/2014 219 0.60 2.0251 1.8381 1.8381

TBILL 03.05.14 PIBL1213C038 8M 3/5/2014 247 0.68 2.0648 1.8762 1.8762

TBILL 04.02.14 PIBL1213D046 9M 4/2/2014 275 0.76 2.1045 1.9143 1.9143

TBILL 05.07.14 PIBL1213E056 10M 5/7/2014 310 0.85 406.482000 1.3000 3:01:25 PM 1.3436 2.1541 1.9619 1.9619

TBILL 06.04.14* PIBL1213F062 1Y 6/4/2014 338 0.93 2.1938 2.0000 2.0000
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