
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 5 0.01 3.2081 3.1875 3.1875

TBILL 08.22.13 PIBL1212H179 <1M 8/22/2013 20 0.05 2.1134 2.0156 2.0156

TBILL 09.04.13* PIBL1212I187 1M 9/4/2013 33 0.09 1.1646 1.0000 1.0000

TBILL 09.18.13 PIBL1212I196 2M 9/18/2013 47 0.13 1.1667 1.0000 1.0000

TBILL 10.02.13 PIBL1212J202 2M 10/2/2013 61 0.17 1.1687 1.0000 1.0000

TBILL 10.30.13* PIBL1212J211 3M 10/30/2013 89 0.24 1.1729 1.0000 1.0000

TBILL 11.06.13 PIBL0613E010 3M 11/6/2013 96 0.26 1.1821 0.9875 0.9876

TBILL 11.13.13 PIBL1212K228 4M 11/13/2013 103 0.28 1.1913 0.9750 0.9751

TBILL 11.27.13 PIBL1212K237 4M 11/27/2013 117 0.32 1.2097 0.9500 0.9503

TBILL 12.04.13 PIBL0613F028 4M 12/4/2013 124 0.34 1.2189 0.9375 0.9379

TBILL 12.11.13 PIBL1212L245 5M 12/11/2013 131 0.36 1.2281 0.9250 0.9254

TBILL 01.02.14 PIBL0613G036 5M 1/2/2014 153 0.42 1.2570 0.8857 0.8864

TBILL 01.08.14 PIBL1213A012 5M 1/8/2014 159 0.44 1.2649 0.8750 0.8757

TBILL 02.05.14* PIBL1213A021 6M 2/5/2014 187 0.51 5.680000 0.9000 3:00:12 PM 0.9000 1.3017 0.8250 0.8260

TBILL 03.05.14 PIBL1213C038 7M 3/5/2014 215 0.59 1.3248 0.9060 0.9068

TBILL 04.02.14 PIBL1213D046 8M 4/2/2014 243 0.67 119.250000 0.8500 10:57:51 AM 0.8460 1.3479 0.9869 0.9875

TBILL 05.07.14 PIBL1213E056 9M 5/7/2014 278 0.76 100.000000 0.8250 2:03:10 PM 0.8250 1.3767 1.0881 1.0885

TBILL 06.04.14 PIBL1213F062 10M 6/4/2014 306 0.84 1.3998 1.1690 1.1692

TBILL 07.02.14* PIBL1213G070 1Y 7/2/2014 334 0.92 1.4229 1.2500 1.2500
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