
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 07.02.14 PIBL1213G070 1M 7/2/2014 28 0.08 1.8439 1.6808 1.6657

TBILL 07.09.14* PIBL0614A012 1M 7/9/2014 35 0.10 2,262.460000 1.1500 2:39:47 PM 1.1901 1.4146 1.2092 1.1901

TBILL 08.06.14 PIBL1213H088 2M 8/6/2014 63 0.17 412.000000 1.1000 2:03:08 PM 1.1000 1.3375 1.1546 1.1450

TBILL 09.03.14* PIBL1213I096 3M 9/3/2014 91 0.25 11.600000 1.0000 3:12:39 PM 1.0000 1.2604 1.1000 1.1000

TBILL 10.08.14 PIBL1213J102 4M 10/8/2014 126 0.35 1.4182 1.2058 1.2030

TBILL 11.05.14 PIBL1213K119 5M 11/5/2014 154 0.42 1.5445 1.2904 1.2854

TBILL 12.03.14* PIBL0614F026 6M 12/3/2014 182 0.50 1,112.213000 1.2500 3:59:17 PM 1.3678 1.6708 1.3750 1.3678

TBILL 01.07.15 PIBL1214A010 7M 1/7/2015 217 0.60 1.7614 1.4340 1.4438

TBILL 03.04.15 PIBL1214C036 9M 3/4/2015 273 0.75 1.9062 1.5285 1.5655

TBILL 04.08.15 PIBL1214D044 10M 4/8/2015 308 0.85 1.9968 1.5875 1.6415

TBILL 06.03.15* PIBL1214F060 1Y 6/3/2015 364 1.00 976.690000 1.6507 3:43:37 PM 1.7632 2.1417 1.6820 1.7632
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