
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 11.13.13 PIBL1212K228 <1M 11/13/2013 2 0.01 3.3880 3.3828 3.3824

TBILL 11.27.13 PIBL1212K237 <1M 11/27/2013 16 0.04 1.8201 1.7414 1.7362

TBILL 12.04.13 PIBL0613F028 <1M 12/4/2013 23 0.06 1.0361 0.9207 0.9131

TBILL 12.11.13* PIBL1212L245 1M 12/11/2013 30 0.08 0.2521 0.1000 0.0900

TBILL 01.02.14 PIBL0613G036 2M 1/2/2014 52 0.14 0.2537 0.1000 0.0900

TBILL 01.08.14 PIBL1213A012 2M 1/8/2014 58 0.16 0.2542 0.1000 0.0900

TBILL 02.05.14* PIBL1213A021 3M 2/5/2014 86 0.24 0.2563 0.1000 0.0900

TBILL 03.05.14 PIBL1213C038 4M 3/5/2014 114 0.31 0.2909 0.1308 0.1208

TBILL 04.02.14 PIBL1213D046 5M 4/2/2014 142 0.39 0.3255 0.1615 0.1515

TBILL 04.10.14 PIBL0613J042 5M 4/10/2014 150 0.41 0.3354 0.1703 0.1603

TBILL 05.07.14* PIBL1213E056 6M 5/7/2014 177 0.49 0.3687 0.2000 0.1900

TBILL 06.04.14 PIBL1213F062 7M 6/4/2014 205 0.56 0.4562 0.2846 0.2569

TBILL 07.02.14 PIBL1213G070 8M 7/2/2014 233 0.64 0.5437 0.3692 0.3238

TBILL 08.06.14 PIBL1213H088 9M 8/6/2014 268 0.74 0.6531 0.4750 0.4075

TBILL 09.03.14 PIBL1213I096 10M 9/3/2014 296 0.81 0.7406 0.5596 0.4744

TBILL 10.08.14 PIBL1213J102 11M 10/8/2014 331 0.91 0.8500 0.6654 0.5581

TBILL 11.05.14* PIBL1213K119 1Y 11/5/2014 359 0.99 3.000000 0.2750 2:26:13 PM 0.2750 0.9375 0.7500 0.6250
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