
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 9 0.02 3.1377 3.1047 3.1445

TBILL 04.10.14 PIBL0613J042 <1M 4/10/2014 17 0.05 2.7753 2.7093 2.7890

TBILL 05.07.14* PIBL1213E056 1M 5/7/2014 44 0.12 1,950.000000 1.6250 4:10:00 PM 1.5891 1.5525 1.3750 1.5891

TBILL 06.04.14 PIBL1213F062 2M 6/4/2014 72 0.20 1,000.000000 1.2500 10:36:40 AM 1.2900 1.5010 1.3125 1.5446

TBILL 07.02.14* PIBL1213G070 3M 7/2/2014 100 0.27 1.4496 1.2500 1.5000

TBILL 08.06.14 PIBL1213H088 5M 8/6/2014 135 0.37 152.130000 1.6500 2:41:29 PM 1.6375 1.5219 1.4155 1.5783

TBILL 09.03.14 PIBL1213I096 5M 9/3/2014 163 0.45 1.5798 1.5479 1.6409

TBILL 10.08.14* PIBL1213J102 6M 10/8/2014 198 0.54 109.320000 1.8000 2:45:23 PM 1.6249 1.6521 1.7134 1.7192

TBILL 11.05.14 PIBL1213K119 8M 11/5/2014 226 0.62 1.7751 1.6728 1.6774

TBILL 01.07.15 PIBL1214A010 10M 1/7/2015 289 0.79 2.0519 1.5813 1.5835

TBILL 03.04.15* PIBL1214C036 1Y 3/4/2015 345 0.95 500.000000 1.5000 10:51:21 AM 1.5000 2.2979 1.5000 1.5000
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