
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 08.06.14* PIBL1213H088 1M 8/6/2014 27 0.07 1.4167 1.2500 1.2500

TBILL 09.03.14 PIBL1213I096 2M 9/3/2014 55 0.15 1.3843 1.1620 1.1608

TBILL 10.08.14* PIBL1213J102 3M 10/8/2014 90 0.25 2,937.431000 1.0350 3:23:15 PM 1.0492 1.3438 1.0521 1.0492

TBILL 11.05.14 PIBL1213K119 4M 11/5/2014 118 0.32 1.4502 1.1662 1.1591

TBILL 12.03.14 PIBL0614F026 5M 12/3/2014 146 0.40 1.5566 1.2803 1.2691

TBILL 01.07.15* PIBL1214A010 6M 1/7/2015 181 0.50 3,469.200000 1.3750 3:21:33 PM 1.4065 1.6896 1.4229 1.4065

TBILL 03.04.15 PIBL1214C036 8M 3/4/2015 237 0.65 1.7684 1.5235 1.5122

TBILL 04.08.15 PIBL1214D044 9M 4/8/2015 272 0.75 1.8177 1.5864 1.5782

TBILL 06.03.15 PIBL1214F060 11M 6/3/2015 328 0.90 1.8965 1.6871 1.6839

TBILL 07.08.15* PIBL1214G078 1Y 7/8/2015 363 1.00 13.157000 1.6255 10:23:41 AM 1.6255 1.9458 1.7500 1.7500
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