
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 2 0.01 3.4243 3.4181 3.4181

TBILL 07.24.13 PIBL1212G152 <1M 7/24/2013 16 0.04 2.3642 2.2716 2.2716

TBILL 08.07.13* PIBL1212H160 1M 8/7/2013 30 0.08 3.002000 1.0000 10:41:43 AM 1.0000 1.3042 1.1250 1.1250

TBILL 08.22.13 PIBL1212H179 2M 8/22/2013 45 0.12 1.3019 1.1250 1.1250

TBILL 09.04.13 PIBL1212I187 2M 9/4/2013 58 0.16 1.3000 1.1250 1.1250

TBILL 09.18.13 PIBL1212I196 2M 9/18/2013 72 0.20 1.2979 1.1250 1.1250

TBILL 10.02.13* PIBL1212J202 3M 10/2/2013 86 0.24 1.2958 1.1250 1.1250

TBILL 10.30.13 PIBL1212J211 4M 10/30/2013 114 0.31 1.3315 1.1607 1.1607

TBILL 11.06.13 PIBL0613E010 4M 11/6/2013 121 0.33 1.3404 1.1696 1.1696

TBILL 11.13.13 PIBL1212K228 4M 11/13/2013 128 0.35 1.3494 1.1786 1.1786

TBILL 11.27.13 PIBL1212K237 5M 11/27/2013 142 0.39 1.3672 1.1964 1.1964

TBILL 12.04.13 PIBL0613F028 5M 12/4/2013 149 0.41 1.3762 1.2054 1.2054

TBILL 12.11.13 PIBL1212L245 5M 12/11/2013 156 0.43 1.956000 1.0500 3:52:49 PM 1.0474 1.3851 1.2143 1.2143

TBILL 01.02.14 PIBL0613G036 6M 1/2/2014 178 0.49 1.4131 1.2423 1.2423

TBILL 01.08.14* PIBL1213A012 6M 1/8/2014 184 0.51 1.4208 1.2500 1.2500

TBILL 02.05.14 PIBL1213A021 7M 2/5/2014 212 0.58 1.4431 1.2700 1.2700

TBILL 03.05.14 PIBL1213C038 8M 3/5/2014 240 0.66 1.4655 1.2900 1.2900

TBILL 04.02.14 PIBL1213D046 9M 4/2/2014 268 0.74 1.4878 1.3100 1.3100

TBILL 05.07.14 PIBL1213E056 10M 5/7/2014 303 0.83 400.000000 1.1000 10:50:58 AM 1.1125 1.5157 1.3350 1.3350

TBILL 06.04.14 PIBL1213F062 11M 6/4/2014 331 0.91 1.5381 1.3550 1.3550

TBILL 07.02.14* PIBL1213G070 1Y 7/2/2014 359 0.99 48.500000 1.1000 3:11:59 PM 1.1000 1.5604 1.3750 1.3750
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