
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 07.09.14 PIBL0614A012 <1M 7/9/2014 6 0.02 94.360000 1.1050 9:13:26 AM 1.1050 3.1834 3.1591 3.1591

TBILL 08.06.14* PIBL1213H088 1M 8/6/2014 34 0.09 14.631672 1.0000 10:07:50 AM 1.0012 1.4104 1.2500 1.2500

TBILL 09.03.14 PIBL1213I096 2M 9/3/2014 62 0.17 10.800000 1.1250 9:10:54 AM 1.1250 1.3734 1.2167 1.1833

TBILL 10.08.14* PIBL1213J102 3M 10/8/2014 97 0.27 60.000000 1.1000 3:23:15 PM 1.1000 1.3271 1.1750 1.1000

TBILL 11.05.14 PIBL1213K119 4M 11/5/2014 125 0.34 1.3899 1.2365 1.1846

TBILL 12.03.14 PIBL0614F026 5M 12/3/2014 153 0.42 1.4527 1.2981 1.2692

TBILL 01.07.15* PIBL1214A010 6M 1/7/2015 188 0.52 0.500000 1.5000 3:34:07 PM 1.5000 1.5312 1.3750 1.3750

TBILL 03.04.15 PIBL1214C036 8M 3/4/2015 244 0.67 1.6773 1.5179 1.5179

TBILL 04.08.15 PIBL1214D044 9M 4/8/2015 279 0.77 1.7685 1.6071 1.6071

TBILL 06.03.15* PIBL1214F060 1Y 6/3/2015 335 0.92 4.314000 1.6250 3:24:45 PM 1.6437 1.9146 1.7500 1.7500
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