
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 11.06.13 PIBL0613E010 <1M 11/6/2013 6 0.02 3.0085 2.9886 2.9848

TBILL 11.13.13 PIBL1212K228 <1M 11/13/2013 13 0.04 2.3205 2.2727 2.2636

TBILL 11.27.13 PIBL1212K237 1M 11/27/2013 27 0.07 0.9444 0.8409 0.8212

TBILL 12.04.13* PIBL0613F028 1M 12/4/2013 34 0.09 0.2563 0.1250 0.1000

TBILL 12.11.13 PIBL1212L245 1M 12/11/2013 41 0.11 0.2570 0.1250 0.1000

TBILL 01.02.14 PIBL0613G036 2M 1/2/2014 63 0.17 399.735000 0.0010 3:23:46 PM 0.0996 0.2592 0.1250 0.1000

TBILL 01.08.14 PIBL1213A012 2M 1/8/2014 69 0.19 0.332000 0.0010 3:27:50 PM 0.0010 0.2597 0.1250 0.1000

TBILL 02.05.14* PIBL1213A021 3M 2/5/2014 97 0.27 0.2625 0.1250 0.1000

TBILL 03.05.14 PIBL1213C038 4M 3/5/2014 125 0.34 0.2958 0.1481 0.1308

TBILL 04.02.14 PIBL1213D046 5M 4/2/2014 153 0.42 0.102000 0.0010 11:19:13 AM 0.0010 0.3291 0.1712 0.1615

TBILL 04.10.14 PIBL0613J042 5M 4/10/2014 161 0.44 0.110000 0.0010 2:38:31 PM 0.0010 0.3387 0.1777 0.1703

TBILL 05.07.14* PIBL1213E056 6M 5/7/2014 188 0.52 0.3708 0.2000 0.2000

TBILL 06.04.14 PIBL1213F062 7M 6/4/2014 216 0.59 0.3905 0.2182 0.2182

TBILL 07.02.14 PIBL1213G070 8M 7/2/2014 244 0.67 0.4102 0.2364 0.2364

TBILL 08.06.14 PIBL1213H088 9M 8/6/2014 279 0.77 0.4349 0.2591 0.2591

TBILL 09.03.14 PIBL1213I096 10M 9/3/2014 307 0.84 0.4546 0.2773 0.2773

TBILL 10.08.14* PIBL1213J102 1Y 10/8/2014 342 0.94 39.711500 0.1500 2:23:13 PM 0.1497 0.4792 0.3000 0.3000
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