
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 04.02.14 PIBL1213D046 1M 4/2/2014 28 0.08 1.7840 1.6679 1.6679

TBILL 04.10.14* PIBL0613J042 1M 4/10/2014 36 0.10 1.2755 1.1250 1.1250

TBILL 05.07.14 PIBL1213E056 2M 5/7/2014 63 0.17 1.2170 1.0636 1.0391

TBILL 06.04.14* PIBL1213F062 3M 6/4/2014 91 0.25 212.690000 0.9500 3:24:48 PM 0.9500 1.1564 1.0000 0.9500

TBILL 07.02.14 PIBL1213G070 4M 7/2/2014 119 0.33 1.2865 1.1231 1.0885

TBILL 08.06.14 PIBL1213H088 5M 8/6/2014 154 0.42 1.4490 1.2769 1.2615

TBILL 09.03.14* PIBL1213I096 6M 9/3/2014 182 0.50 1.5791 1.4000 1.4000

TBILL 10.08.14 PIBL1213J102 7M 10/8/2014 217 0.60 1.6858 1.4545 1.4532

TBILL 11.05.14 PIBL1213K119 8M 11/5/2014 245 0.67 0.505000 1.5000 3:50:41 PM 1.5000 1.7712 1.4981 1.4958

TBILL 01.07.15 PIBL1214A010 10M 1/7/2015 308 0.85 0.591000 1.0000 3:30:59 PM 1.0000 1.9633 1.5962 1.5917

TBILL 03.04.15* PIBL1214C036 1Y 3/4/2015 364 1.00 1,202.922000 1.6250 2:18:01 PM 1.6827 2.1341 1.6834 1.6769
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