
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 12.11.13 PIBL1212L245 <1M 12/11/2013 6 0.02 3.0288 3.0038 3.0038

TBILL 01.02.14 PIBL0613G036 1M 1/2/2014 28 0.08 0.9555 0.8205 0.8205

TBILL 01.08.14* PIBL1213A012 1M 1/8/2014 34 0.09 0.3900 0.2250 0.2250

TBILL 02.05.14 PIBL1213A021 2M 2/5/2014 62 0.17 0.4033 0.2375 0.2375

TBILL 03.05.14* PIBL1213C038 3M 3/5/2014 90 0.25 0.4167 0.2500 0.2500

TBILL 04.02.14 PIBL1213D046 4M 4/2/2014 118 0.32 0.4521 0.2854 0.2854

TBILL 04.10.14 PIBL0613J042 4M 4/10/2014 126 0.35 0.4622 0.2955 0.2955

TBILL 05.07.14 PIBL1213E056 5M 5/7/2014 153 0.42 12.000000 0.1250 11:05:26 AM 0.1250 0.4963 0.3296 0.3296

TBILL 06.04.14* PIBL1213F062 6M 6/4/2014 181 0.50 0.5317 0.3650 0.3650

TBILL 07.02.14 PIBL1213G070 7M 7/2/2014 209 0.57 0.6001 0.4305 0.4305

TBILL 08.06.14 PIBL1213H088 8M 8/6/2014 244 0.67 0.6857 0.5123 0.5123

TBILL 09.03.14 PIBL1213I096 9M 9/3/2014 272 0.75 0.7541 0.5777 0.5777

TBILL 10.08.14 PIBL1213J102 10M 10/8/2014 307 0.84 0.8397 0.6595 0.6595

TBILL 11.05.14* PIBL1213K119 1Y 11/5/2014 335 0.92 0.9081 0.7250 0.7250
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