
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 08.07.13 PIBL1212H160 <1M 8/7/2013 8 0.02 3.0483 3.0200 3.0200

TBILL 08.22.13 PIBL1212H179 <1M 8/22/2013 23 0.06 2.0805 1.9914 1.9914

TBILL 09.04.13* PIBL1212I187 1M 9/4/2013 36 0.10 1.2417 1.1000 1.1000

TBILL 09.18.13 PIBL1212I196 2M 9/18/2013 50 0.14 1.2417 1.1000 1.1000

TBILL 10.02.13 PIBL1212J202 2M 10/2/2013 64 0.18 1.2417 1.1000 1.1000

TBILL 10.30.13* PIBL1212J211 3M 10/30/2013 92 0.25 1.2417 1.1000 1.1000

TBILL 11.06.13 PIBL0613E010 3M 11/6/2013 99 0.27 1.2514 1.0821 1.0835

TBILL 11.13.13 PIBL1212K228 4M 11/13/2013 106 0.29 1.2610 1.0643 1.0670

TBILL 11.27.13 PIBL1212K237 4M 11/27/2013 120 0.33 1.2804 1.0286 1.0339

TBILL 12.04.13 PIBL0613F028 4M 12/4/2013 127 0.35 1.2901 1.0107 1.0174

TBILL 12.11.13 PIBL1212L245 5M 12/11/2013 134 0.37 1.2997 0.9929 1.0009

TBILL 01.02.14 PIBL0613G036 5M 1/2/2014 156 0.43 1.3301 0.9367 0.9489

TBILL 01.08.14 PIBL1213A012 5M 1/8/2014 162 0.45 1.3384 0.9214 0.9348

TBILL 02.05.14* PIBL1213A021 6M 2/5/2014 190 0.52 1.3771 0.8500 0.8687

TBILL 03.05.14 PIBL1213C038 7M 3/5/2014 218 0.60 1.3997 0.9452 0.9604

TBILL 04.02.14 PIBL1213D046 8M 4/2/2014 246 0.68 1.4223 1.0405 1.0521

TBILL 05.07.14 PIBL1213E056 9M 5/7/2014 281 0.77 1.4506 1.1595 1.1666

TBILL 06.04.14 PIBL1213F062 10M 6/4/2014 309 0.85 1.4732 1.2548 1.2583

TBILL 07.02.14* PIBL1213G070 1Y 7/2/2014 337 0.93 1.4958 1.3500 1.3500
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