
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 09.18.13 PIBL1212I196 <1M 9/18/2013 1 0.00 3.5000 3.5000 3.5000

TBILL 10.02.13 PIBL1212J202 <1M 10/2/2013 15 0.04 2.8056 2.7500 2.7000

TBILL 10.30.13* PIBL1212J211 1M 10/30/2013 43 0.12 1.4167 1.2500 1.1000

TBILL 11.06.13 PIBL0613E010 2M 11/6/2013 50 0.14 17.000000 0.5750 3:08:51 PM 0.5750 1.4174 1.2500 1.1000

TBILL 11.13.13 PIBL1212K228 2M 11/13/2013 57 0.16 1.4181 1.2500 1.1000

TBILL 11.27.13 PIBL1212K237 2M 11/27/2013 71 0.20 1.4194 1.2500 1.1000

TBILL 12.04.13 PIBL0613F028 2M 12/4/2013 78 0.21 1.4201 1.2500 1.1000

TBILL 12.11.13* PIBL1212L245 3M 12/11/2013 85 0.23 1.4208 1.2500 1.1000

TBILL 01.02.14 PIBL0613G036 4M 1/2/2014 107 0.29 1.4916 1.3237 1.1786

TBILL 01.08.14 PIBL1213A012 4M 1/8/2014 113 0.31 1.5109 1.3438 1.2000

TBILL 02.05.14 PIBL1213A021 5M 2/5/2014 141 0.39 1.6010 1.4375 1.3000

TBILL 03.05.14 PIBL1213C038 5M 3/5/2014 169 0.46 1.6911 1.5312 1.4000

TBILL 04.02.14* PIBL1213D046 6M 4/2/2014 197 0.54 1.7812 1.6250 1.5000

TBILL 05.07.14 PIBL1213E056 8M 5/7/2014 232 0.64 1.8371 1.6818 1.5568

TBILL 06.04.14 PIBL1213F062 9M 6/4/2014 260 0.71 1.8818 1.7273 1.6023

TBILL 07.02.14 PIBL1213G070 10M 7/2/2014 288 0.79 1.9265 1.7727 1.6477

TBILL 08.06.14 PIBL1213H088 11M 8/6/2014 323 0.89 388.993000 0.9000 3:42:00 PM 0.9793 1.9824 1.8295 1.7045

TBILL 09.03.14* PIBL1213I096 1Y 9/3/2014 351 0.96 2.0271 1.8750 1.7500
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