
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 9 0.02 2,609.090129 1.7250 11:46:21 AM 1.8490 2.9518 2.9333 2.9333

TBILL 03.05.14* PIBL1213C038 1M 3/5/2014 37 0.10 1.0333 0.9500 0.9500

TBILL 04.02.14 PIBL1213D046 2M 4/2/2014 65 0.18 0.9815 1.7130 1.6665

TBILL 04.10.14 PIBL0613J042 2M 4/10/2014 73 0.20 0.9667 1.9310 1.8713

TBILL 05.07.14* PIBL1213E056 3M 5/7/2014 100 0.27 3,647.880000 2.2500 3:40:46 PM 2.5622 0.9167 2.6667 2.5622

TBILL 06.04.14 PIBL1213F062 4M 6/4/2014 128 0.35 1.2019 2.3846 2.3123

TBILL 07.02.14 PIBL1213G070 5M 7/2/2014 156 0.43 1.4872 2.1026 2.0624

TBILL 08.06.14* PIBL1213H088 6M 8/6/2014 191 0.52 1.8437 1.7500 1.7500

TBILL 09.03.14 PIBL1213I096 7M 9/3/2014 219 0.60 1.8824 1.7727 1.7727

TBILL 10.08.14 PIBL1213J102 9M 10/8/2014 254 0.70 1.9309 1.8011 1.8011

TBILL 11.05.14 PIBL1213K119 9M 11/5/2014 282 0.77 1.9696 1.8239 1.8239

TBILL 01.07.15* PIBL1214A010 1Y 1/7/2015 345 0.95 2.0568 1.8750 1.8750
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