
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 11.27.13 PIBL1212K237 <1M 11/27/2013 7 0.02 3.0390 3.0179 3.0179

TBILL 12.04.13 PIBL0613F028 <1M 12/4/2013 14 0.04 2.5011 2.4554 2.4554

TBILL 12.11.13 PIBL1212L245 <1M 12/11/2013 21 0.06 1.9633 1.8929 1.8929

TBILL 01.02.14* PIBL0613G036 1M 1/2/2014 43 0.12 0.2729 0.1250 0.1250

TBILL 01.08.14 PIBL1213A012 2M 1/8/2014 49 0.13 0.2733 0.1250 0.1250

TBILL 02.05.14 PIBL1213A021 2M 2/5/2014 77 0.21 0.2752 0.1250 0.1250

TBILL 03.05.14* PIBL1213C038 3M 3/5/2014 105 0.29 0.2771 0.1250 0.1250

TBILL 04.02.14 PIBL1213D046 5M 4/2/2014 133 0.37 0.3426 0.1896 0.1896

TBILL 04.10.14 PIBL0613J042 5M 4/10/2014 141 0.39 0.3613 0.2081 0.2081

TBILL 05.07.14 PIBL1213E056 5M 5/7/2014 168 0.46 124.100000 0.0319 12:50:13 PM 0.2605 0.4245 0.2704 0.2704

TBILL 06.04.14* PIBL1213F062 6M 6/4/2014 196 0.54 0.4900 0.3350 0.3350

TBILL 07.02.14 PIBL1213G070 8M 7/2/2014 224 0.62 0.5615 0.4014 0.4014

TBILL 08.06.14 PIBL1213H088 9M 8/6/2014 259 0.71 0.6509 0.4843 0.4843

TBILL 09.03.14 PIBL1213I096 10M 9/3/2014 287 0.79 0.7224 0.5507 0.5507

TBILL 10.08.14 PIBL1213J102 11M 10/8/2014 322 0.88 0.8118 0.6336 0.6336

TBILL 11.05.14* PIBL1213K119 1Y 11/5/2014 350 0.96 0.8833 0.7000 0.7000
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