
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 10.02.13 PIBL1212J202 <1M 10/2/2013 13 0.04 2.7931 2.5100 2.5100

TBILL 10.30.13* PIBL1212J211 1M 10/30/2013 41 0.11 257.020000 0.2000 11:15:34 AM 0.2000 1.1437 0.2000 0.2000

TBILL 11.06.13 PIBL0613E010 2M 11/6/2013 48 0.13 201.552000 0.7500 9:57:13 AM 0.2537 1.1393 0.3250 0.3333

TBILL 11.13.13 PIBL1212K228 2M 11/13/2013 55 0.15 1.1348 0.4500 0.4667

TBILL 11.27.13 PIBL1212K237 2M 11/27/2013 69 0.19 1.1260 0.7000 0.7333

TBILL 12.04.13 PIBL0613F028 2M 12/4/2013 76 0.21 1.1215 0.8250 0.8667

TBILL 12.11.13* PIBL1212L245 3M 12/11/2013 83 0.23 1.1171 0.9500 1.0000

TBILL 01.02.14 PIBL0613G036 4M 1/2/2014 105 0.29 2.503000 0.7500 9:14:24 AM 0.7500 1.1633 0.9991 1.0491

TBILL 01.08.14 PIBL1213A012 4M 1/8/2014 111 0.30 1.1759 1.0125 1.0625

TBILL 02.05.14 PIBL1213A021 5M 2/5/2014 139 0.38 0.317000 1.3750 11:32:08 AM 1.3750 1.2346 1.0750 1.1250

TBILL 03.05.14 PIBL1213C038 5M 3/5/2014 167 0.46 1.2933 1.1375 1.1875

TBILL 04.02.14* PIBL1213D046 6M 4/2/2014 195 0.54 2.858000 0.8000 10:49:52 AM 0.8000 1.3521 1.2000 1.2500

TBILL 05.07.14 PIBL1213E056 8M 5/7/2014 230 0.63 1.4449 1.2909 1.3352

TBILL 06.04.14 PIBL1213F062 9M 6/4/2014 258 0.71 1.5191 1.3636 1.4034

TBILL 07.02.14 PIBL1213G070 10M 7/2/2014 286 0.79 1.5934 1.4364 1.4716

TBILL 08.06.14 PIBL1213H088 11M 8/6/2014 321 0.88 29.989000 0.9000 11:10:07 AM 0.9000 1.6862 1.5273 1.5568

TBILL 09.03.14* PIBL1213I096 1Y 9/3/2014 349 0.96 40.000000 0.9000 10:25:05 AM 0.9000 1.7604 1.6000 1.6250
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