
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 10.30.13 PIBL1212J211 <1M 10/30/2013 16 0.04 2.4250 2.3837 2.3837

TBILL 11.06.13 PIBL0613E010 <1M 11/6/2013 23 0.06 1.9233 1.8628 1.8628

TBILL 11.13.13 PIBL1212K228 1M 11/13/2013 30 0.08 1.4216 1.3419 1.3419

TBILL 11.27.13* PIBL1212K237 1M 11/27/2013 44 0.12 0.4182 0.3000 0.3000

TBILL 12.04.13 PIBL0613F028 2M 12/4/2013 51 0.14 0.4197 0.3000 0.3000

TBILL 12.11.13 PIBL1212L245 2M 12/11/2013 58 0.16 0.4212 0.3000 0.3000

TBILL 01.02.14 PIBL0613G036 2M 1/2/2014 80 0.22 0.4258 0.3000 0.3000

TBILL 01.08.14* PIBL1213A012 3M 1/8/2014 86 0.24 0.4271 0.3000 0.3000

TBILL 02.05.14 PIBL1213A021 4M 2/5/2014 114 0.31 994.970000 0.0700 10:17:52 AM 0.0700 0.4651 0.3304 0.3304

TBILL 03.05.14 PIBL1213C038 5M 3/5/2014 142 0.39 1,000.000000 0.2500 10:24:20 AM 0.2500 0.5032 0.3609 0.3609

TBILL 04.02.14 PIBL1213D046 5M 4/2/2014 170 0.47 0.5412 0.3913 0.3913

TBILL 04.10.14* PIBL0613J042 6M 4/10/2014 178 0.49 0.5521 0.4000 0.4000

TBILL 05.07.14 PIBL1213E056 7M 5/7/2014 205 0.56 0.5729 0.4298 0.4298

TBILL 06.04.14 PIBL1213F062 8M 6/4/2014 233 0.64 0.5945 0.4608 0.4608

TBILL 07.02.14 PIBL1213G070 9M 7/2/2014 261 0.72 0.6161 0.4917 0.4917

TBILL 08.06.14 PIBL1213H088 10M 8/6/2014 296 0.81 0.6431 0.5304 0.5304

TBILL 09.03.14 PIBL1213I096 11M 9/3/2014 324 0.89 0.6647 0.5613 0.5613

TBILL 10.08.14* PIBL1213J102 1Y 10/8/2014 359 0.99 0.6917 0.6000 0.6000
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