
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 05.07.14* PIBL1213E056 1M 5/7/2014 27 0.07 1.190000 1.5000 10:27:24 AM 1.5000 1.8750 1.7000 1.7000

TBILL 06.04.14 PIBL1213F062 2M 6/4/2014 55 0.15 1.001000 1.0300 10:27:39 AM 1.0300 1.8902 1.6158 1.6345

TBILL 07.02.14 PIBL1213G070 3M 7/2/2014 83 0.23 1.9053 1.5316 1.5691

TBILL 07.09.14* PIBL0614A012 3M 7/9/2014 90 0.25 5,216.255007 1.5900 4:11:25 PM 1.5527 1.9091 1.5106 1.5527

TBILL 08.06.14 PIBL1213H088 4M 8/6/2014 118 0.32 1.9951 1.6132 1.6401

TBILL 09.03.14 PIBL1213I096 5M 9/3/2014 146 0.40 2.0811 1.7159 1.7274

TBILL 10.08.14* PIBL1213J102 6M 10/8/2014 181 0.50 935.332000 1.5500 2:49:29 PM 1.8366 2.1886 1.8442 1.8366

TBILL 11.05.14 PIBL1213K119 7M 11/5/2014 209 0.57 2.2271 1.8862 1.8794

TBILL 01.07.15 PIBL1214A010 9M 1/7/2015 272 0.75 2.3136 1.9806 1.9757

TBILL 03.04.15 PIBL1214C036 11M 3/4/2015 328 0.90 2.3905 2.0645 2.0614

TBILL 04.08.15* PIBL1214D044 1Y 4/8/2015 363 1.00 2,165.583000 1.9600 2:46:01 PM 2.1149 2.4386 2.1170 2.1149
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