
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 5 0.01 3.1109 3.0906 3.0906

TBILL 01.02.14 PIBL0613G036 1M 1/2/2014 27 0.07 0.9708 0.8391 0.8391

TBILL 01.08.14* PIBL1213A012 1M 1/8/2014 33 0.09 0.3871 0.2250 0.2250

TBILL 02.05.14 PIBL1213A021 2M 2/5/2014 61 0.17 0.4048 0.2500 0.2500

TBILL 03.05.14* PIBL1213C038 3M 3/5/2014 89 0.24 0.4225 0.2750 0.2750

TBILL 04.02.14 PIBL1213D046 4M 4/2/2014 117 0.32 0.4534 0.3058 0.3058

TBILL 04.10.14 PIBL0613J042 4M 4/10/2014 125 0.34 0.4622 0.3146 0.3146

TBILL 05.07.14 PIBL1213E056 5M 5/7/2014 152 0.42 0.517800 0.0750 3:40:52 PM 0.0750 0.4920 0.3442 0.3442

TBILL 06.04.14* PIBL1213F062 6M 6/4/2014 180 0.49 0.5229 0.3750 0.3750

TBILL 07.02.14 PIBL1213G070 7M 7/2/2014 208 0.57 0.5902 0.4386 0.4386

TBILL 08.06.14 PIBL1213H088 8M 8/6/2014 243 0.67 0.6743 0.5182 0.5182

TBILL 09.03.14 PIBL1213I096 9M 9/3/2014 271 0.74 0.7415 0.5818 0.5818

TBILL 10.08.14 PIBL1213J102 10M 10/8/2014 306 0.84 0.8256 0.6614 0.6614

TBILL 11.05.14* PIBL1213K119 1Y 11/5/2014 334 0.92 11.683000 0.2500 11:36:04 AM 0.2500 0.8929 0.7250 0.7250
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