
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 07.10.13 PIBL1212G143 <1M 7/10/2013 6 0.02 3.1698 3.1402 3.1402

TBILL 07.24.13 PIBL1212G152 <1M 7/24/2013 20 0.05 2.2453 2.1326 2.1326

TBILL 08.07.13* PIBL1212H160 1M 8/7/2013 34 0.09 1.3208 1.1250 1.1250

TBILL 08.22.13 PIBL1212H179 2M 8/22/2013 49 0.13 1.3219 1.1250 1.1250

TBILL 09.04.13 PIBL1212I187 2M 9/4/2013 62 0.17 1.3229 1.1250 1.1250

TBILL 09.18.13 PIBL1212I196 2M 9/18/2013 76 0.21 1.3239 1.1250 1.1250

TBILL 10.02.13* PIBL1212J202 3M 10/2/2013 90 0.25 30.000000 0.5000 2:25:50 PM 0.5000 1.3250 1.1250 1.1250

TBILL 10.30.13 PIBL1212J211 4M 10/30/2013 118 0.32 1.3624 1.1630 1.0457

TBILL 11.06.13 PIBL0613E010 4M 11/6/2013 125 0.34 1.3718 1.1726 1.0259

TBILL 11.13.13 PIBL1212K228 5M 11/13/2013 132 0.36 0.653700 0.6000 2:15:30 PM 0.6000 1.3811 1.1821 1.0061

TBILL 11.27.13 PIBL1212K237 5M 11/27/2013 146 0.40 1.3998 1.2011 0.9664

TBILL 12.04.13 PIBL0613F028 5M 12/4/2013 153 0.42 1.4092 1.2106 0.9466

TBILL 12.11.13 PIBL1212L245 5M 12/11/2013 160 0.44 1.4185 1.2201 0.9268

TBILL 01.02.14* PIBL0613G036 6M 1/2/2014 182 0.50 102.000000 0.8500 2:08:40 PM 0.8500 1.4479 1.2500 0.8645

TBILL 01.08.14 PIBL1213A012 6M 1/8/2014 188 0.52 5.657000 1.1250 11:07:46 AM 1.1250 1.4520 1.2541 0.8814

TBILL 02.05.14 PIBL1213A021 7M 2/5/2014 216 0.59 1.4714 1.2735 0.9604

TBILL 03.05.14 PIBL1213C038 8M 3/5/2014 244 0.67 1.4907 1.2928 1.0394

TBILL 04.02.14 PIBL1213D046 9M 4/2/2014 272 0.75 1.5101 1.3122 1.1183

TBILL 05.07.14 PIBL1213E056 10M 5/7/2014 307 0.84 0.100000 1.1000 11:20:40 AM 1.1000 1.5342 1.3363 1.2171

TBILL 06.04.14 PIBL1213F062 11M 6/4/2014 335 0.92 1.5536 1.3557 1.2960

TBILL 07.02.14* PIBL1213G070 1Y 7/2/2014 363 1.00 1.5729 1.3750 1.3750
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