
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 02.05.14 PIBL1213A021 <1M 2/5/2014 20 0.05 2.4902 2.4085 2.4085

TBILL 03.05.14* PIBL1213C038 1M 3/5/2014 48 0.13 1.0021 0.8000 0.8000

TBILL 04.02.14 PIBL1213D046 2M 4/2/2014 76 0.21 1.0021 0.8000 0.8000

TBILL 04.10.14* PIBL0613J042 3M 4/10/2014 84 0.23 1.0021 0.8000 0.8000

TBILL 05.07.14 PIBL1213E056 4M 5/7/2014 111 0.30 1.2908 1.0928 1.0846

TBILL 06.04.14 PIBL1213F062 5M 6/4/2014 139 0.38 1.5902 1.3964 1.3798

TBILL 07.02.14* PIBL1213G070 6M 7/2/2014 167 0.46 1.8896 1.7000 1.6750

TBILL 08.06.14 PIBL1213H088 7M 8/6/2014 202 0.55 1.9232 1.7324 1.7074

TBILL 09.03.14 PIBL1213I096 8M 9/3/2014 230 0.63 1.9500 1.7583 1.7333

TBILL 10.08.14 PIBL1213J102 9M 10/8/2014 265 0.73 1.9836 1.7907 1.7657

TBILL 11.05.14 PIBL1213K119 10M 11/5/2014 293 0.80 2.0104 1.8167 1.7917

TBILL 01.07.15* PIBL1214A010 1Y 1/7/2015 356 0.98 2.0708 1.8750 1.8500
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