
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 03.05.14* PIBL1213C038 1M 3/5/2014 26 0.07 1.8000 1.6000 1.6000

TBILL 04.02.14 PIBL1213D046 2M 4/2/2014 54 0.15 1.6259 1.3556 1.3556

TBILL 04.10.14 PIBL0613J042 2M 4/10/2014 62 0.17 1.5762 1.2857 1.2857

TBILL 05.07.14* PIBL1213E056 3M 5/7/2014 89 0.24 306.000000 1.0500 10:26:50 AM 1.0500 1.4083 1.0500 1.0500

TBILL 06.04.14 PIBL1213F062 4M 6/4/2014 117 0.32 1.6134 1.3038 1.0710

TBILL 07.02.14 PIBL1213G070 5M 7/2/2014 145 0.40 1.8186 1.5577 1.0919

TBILL 08.06.14* PIBL1213H088 6M 8/6/2014 180 0.49 112.067000 1.1500 2:33:26 PM 1.1181 2.0750 1.8750 1.1181

TBILL 09.03.14 PIBL1213I096 7M 9/3/2014 208 0.57 2.1042 1.9068 1.2557

TBILL 10.08.14 PIBL1213J102 8M 10/8/2014 243 0.67 33.923823 1.0000 4:01:46 PM 1.0555 2.1406 1.9466 1.4277

TBILL 11.05.14 PIBL1213K119 9M 11/5/2014 271 0.74 2.1698 1.9784 1.5654

TBILL 01.07.15* PIBL1214A010 1Y 1/7/2015 334 0.92 10.063000 0.8500 3:07:04 PM 0.9912 2.2354 2.0500 1.8750
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