
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 7 0.02 3.1044 3.0765 3.0765

TBILL 08.22.13 PIBL1212H179 <1M 8/22/2013 22 0.06 2.1154 2.0176 2.0176

TBILL 09.04.13* PIBL1212I187 1M 9/4/2013 35 0.10 1.2583 1.1000 1.1000

TBILL 09.18.13 PIBL1212I196 2M 9/18/2013 49 0.13 1.2593 1.1000 1.1000

TBILL 10.02.13 PIBL1212J202 2M 10/2/2013 63 0.17 1.2604 1.1000 1.1000

TBILL 10.30.13* PIBL1212J211 3M 10/30/2013 91 0.25 1.2625 1.1000 1.1000

TBILL 11.06.13 PIBL0613E010 3M 11/6/2013 98 0.27 1.2652 1.0847 1.0845

TBILL 11.13.13 PIBL1212K228 4M 11/13/2013 105 0.29 1.2679 1.0694 1.0689

TBILL 11.27.13 PIBL1212K237 4M 11/27/2013 119 0.33 1.2732 1.0389 1.0378

TBILL 12.04.13 PIBL0613F028 4M 12/4/2013 126 0.35 1.2759 1.0236 1.0223

TBILL 12.11.13 PIBL1212L245 5M 12/11/2013 133 0.37 5.520000 0.8500 10:59:19 AM 0.8500 1.2786 1.0083 1.0067

TBILL 01.02.14 PIBL0613G036 5M 1/2/2014 155 0.43 1.2870 0.9602 0.9579

TBILL 01.08.14 PIBL1213A012 5M 1/8/2014 161 0.44 1.2893 0.9471 0.9446

TBILL 02.05.14* PIBL1213A021 6M 2/5/2014 189 0.52 0.379000 0.8750 11:04:50 AM 0.8608 1.3000 0.8860 0.8824

TBILL 03.05.14 PIBL1213C038 7M 3/5/2014 217 0.60 1.3397 0.9744 0.9715

TBILL 04.02.14 PIBL1213D046 8M 4/2/2014 245 0.67 80.000000 0.8600 11:55:24 AM 0.8600 1.3794 1.0628 1.0605

TBILL 05.07.14 PIBL1213E056 9M 5/7/2014 280 0.77 1.4289 1.1732 1.1719

TBILL 06.04.14 PIBL1213F062 10M 6/4/2014 308 0.85 1.4686 1.2616 1.2609

TBILL 07.02.14* PIBL1213G070 1Y 7/2/2014 336 0.92 1.5083 1.3500 1.3500
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