
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 12.04.13 PIBL0613F028 <1M 12/4/2013 2 0.01 3.4130 3.4083 3.4076

TBILL 12.11.13 PIBL1212L245 <1M 12/11/2013 9 0.02 2.8037 2.7667 2.7611

TBILL 01.02.14 PIBL0613G036 1M 1/2/2014 31 0.09 0.8889 0.7500 0.7292

TBILL 01.08.14* PIBL1213A012 1M 1/8/2014 37 0.10 0.3667 0.2000 0.1750

TBILL 02.05.14 PIBL1213A021 2M 2/5/2014 65 0.18 1.998000 1.0000 2:59:04 PM 1.0000 0.3667 0.2000 0.1750

TBILL 03.05.14* PIBL1213C038 3M 3/5/2014 93 0.26 0.3667 0.2000 0.1750

TBILL 04.02.14 PIBL1213D046 4M 4/2/2014 121 0.33 0.4116 0.2462 0.2150

TBILL 04.10.14 PIBL0613J042 4M 4/10/2014 129 0.35 0.4244 0.2593 0.2264

TBILL 05.07.14 PIBL1213E056 5M 5/7/2014 156 0.43 5.004000 0.1000 11:33:09 AM 0.1000 0.4676 0.3038 0.2650

TBILL 06.04.14* PIBL1213F062 6M 6/4/2014 184 0.51 0.5125 0.3500 0.3050

TBILL 07.02.14 PIBL1213G070 7M 7/2/2014 212 0.58 0.5860 0.4227 0.3723

TBILL 08.06.14 PIBL1213H088 8M 8/6/2014 247 0.68 0.6779 0.5136 0.4564

TBILL 09.03.14 PIBL1213I096 9M 9/3/2014 275 0.76 0.7513 0.5864 0.5236

TBILL 10.08.14 PIBL1213J102 10M 10/8/2014 310 0.85 0.8432 0.6773 0.6077

TBILL 11.05.14* PIBL1213K119 1Y 11/5/2014 338 0.93 0.107000 0.2500 2:17:11 PM 0.2500 0.9167 0.7500 0.6750
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