
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 23 0.06 2.5780 2.5100 2.5100

TBILL 09.03.14* PIBL1213I096 1M 9/3/2014 51 0.14 1.4045 1.2500 1.2500

TBILL 10.08.14* PIBL1213J102 3M 10/8/2014 86 0.24 5,751.673000 1.0600 12:13:27 PM 1.0493 1.3375 1.0271 1.0493

TBILL 11.05.14 PIBL1213K119 4M 11/5/2014 114 0.31 3.560000 1.0500 2:56:17 PM 1.0500 1.4413 1.1726 1.1880

TBILL 12.03.14 PIBL0614F026 5M 12/3/2014 142 0.39 1.5452 1.3181 1.3267

TBILL 01.07.15* PIBL1214A010 6M 1/7/2015 177 0.49 5.000000 1.3000 11:37:05 AM 1.3000 1.6750 1.5000 1.5000

TBILL 03.04.15 PIBL1214C036 8M 3/4/2015 233 0.64 1.7583 1.5769 1.5769

TBILL 04.08.15 PIBL1214D044 9M 4/8/2015 268 0.74 1.8104 1.6250 1.6250

TBILL 06.03.15 PIBL1214F060 11M 6/3/2015 324 0.89 0.050000 1.5750 8:49:12 AM 1.5750 1.8937 1.7019 1.7019

TBILL 07.08.15* PIBL1214G078 1Y 7/8/2015 359 0.99 8.511000 1.6502 2:16:35 PM 1.6588 1.9458 1.7500 1.7500
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