
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 07.24.13 PIBL1212G152 <1M 7/24/2013 2 0.01 3.4247 3.4200 3.4200

TBILL 08.07.13 PIBL1212H160 <1M 8/7/2013 16 0.04 2.3708 2.3000 2.3000

TBILL 08.22.13* PIBL1212H179 1M 8/22/2013 31 0.09 1.2417 1.1000 1.1000

TBILL 09.04.13 PIBL1212I187 1M 9/4/2013 44 0.12 1.2456 1.1000 1.1000

TBILL 09.18.13 PIBL1212I196 2M 9/18/2013 58 0.16 1.2498 1.1000 1.1000

TBILL 10.02.13 PIBL1212J202 2M 10/2/2013 72 0.20 1.2541 1.1000 1.1000

TBILL 10.30.13* PIBL1212J211 3M 10/30/2013 100 0.27 1.2625 1.1000 1.1000

TBILL 11.06.13 PIBL0613E010 4M 11/6/2013 107 0.29 1.2714 1.1279 1.1274

TBILL 11.13.13 PIBL1212K228 4M 11/13/2013 114 0.31 18.650000 0.9500 11:32:13 AM 0.9500 1.2804 1.1557 1.1549

TBILL 11.27.13 PIBL1212K237 4M 11/27/2013 128 0.35 1.2982 1.2114 1.2098

TBILL 12.04.13 PIBL0613F028 5M 12/4/2013 135 0.37 1.3071 1.2393 1.2372

TBILL 12.11.13 PIBL1212L245 5M 12/11/2013 142 0.39 1.3161 1.2671 1.2647

TBILL 01.02.14 PIBL0613G036 5M 1/2/2014 164 0.45 1.3441 1.3547 1.3509

TBILL 01.08.14 PIBL1213A012 5M 1/8/2014 170 0.47 1.3518 1.3786 1.3744

TBILL 02.05.14* PIBL1213A021 6M 2/5/2014 198 0.54 1.3875 1.4900 1.4842

TBILL 03.05.14 PIBL1213C038 8M 3/5/2014 226 0.62 1.4117 1.4633 1.4586

TBILL 04.02.14 PIBL1213D046 9M 4/2/2014 254 0.70 1.4359 1.4367 1.4331

TBILL 05.07.14 PIBL1213E056 10M 5/7/2014 289 0.79 1.4662 1.4033 1.4011

TBILL 06.04.14 PIBL1213F062 11M 6/4/2014 317 0.87 1.4904 1.3767 1.3756

TBILL 07.02.14* PIBL1213G070 1Y 7/2/2014 345 0.95 1.5146 1.3500 1.3500
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