
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 09.03.14* PIBL1213I096 1M 9/3/2014 27 0.07 1.6625 1.5000 1.5000

TBILL 10.08.14 PIBL1213J102 2M 10/8/2014 62 0.17 1,150.000000 1.2000 3:20:15 PM 1.2000 1.6206 1.3905 1.3999

TBILL 11.05.14* PIBL1213K119 3M 11/5/2014 90 0.25 3,848.501000 1.3250 2:43:38 PM 1.3198 1.5871 1.3029 1.3198

TBILL 12.03.14 PIBL0614F026 4M 12/3/2014 118 0.32 0.100400 1.2500 12:02:24 PM 1.2500 1.6705 1.4140 1.4269

TBILL 01.07.15 PIBL1214A010 5M 1/7/2015 153 0.42 31.781000 1.4000 3:01:55 PM 1.3701 1.7748 1.5528 1.5608

TBILL 03.04.15* PIBL1214C036 6M 3/4/2015 209 0.57 1.9417 1.7750 1.7750

TBILL 04.08.15 PIBL1214D044 8M 4/8/2015 244 0.67 68.600000 1.7250 3:44:48 PM 1.8198 1.9720 1.7861 1.7858

TBILL 06.03.15 PIBL1214F060 10M 6/3/2015 300 0.82 3.166000 1.6500 2:45:51 PM 1.6500 2.0205 1.8040 1.8031

TBILL 07.08.15 PIBL1214G078 11M 7/8/2015 335 0.92 120.403348 1.8450 10:07:37 AM 1.7531 2.0508 1.8151 1.8139

TBILL 08.05.15* PIBL1214H086 1Y 8/5/2015 363 1.00 411.235233 1.8250 3:27:55 PM 1.8225 2.0750 1.8240 1.8225
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