
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 22 0.06 2.9688 2.8123 2.8079

TBILL 10.08.14* PIBL1213J102 1M 10/8/2014 57 0.16 3,225.039000 1.1250 3:58:55 PM 1.2377 1.6667 1.2496 1.2377

TBILL 11.05.14* PIBL1213K119 3M 11/5/2014 85 0.23 634.490000 1.3300 10:17:13 AM 1.3300 1.6208 1.3300 1.3300

TBILL 12.03.14 PIBL0614F026 4M 12/3/2014 113 0.31 1.6939 1.4288 1.4288

TBILL 01.07.15 PIBL1214A010 5M 1/7/2015 148 0.41 6.692000 1.3750 2:46:02 PM 1.3750 1.7852 1.5524 1.5524

TBILL 03.04.15* PIBL1214C036 6M 3/4/2015 204 0.56 1.9313 1.7500 1.7500

TBILL 04.08.15 PIBL1214D044 8M 4/8/2015 239 0.66 0.500000 1.6500 10:06:22 AM 1.6500 1.9630 1.7784 1.7784

TBILL 06.03.15 PIBL1214F060 10M 6/3/2015 295 0.81 2.0137 1.8239 1.8239

TBILL 07.08.15 PIBL1214G078 11M 7/8/2015 330 0.91 2.0454 1.8523 1.8523

TBILL 08.05.15* PIBL1214H086 1Y 8/5/2015 358 0.98 25.689000 1.7500 3:41:01 PM 1.7425 2.0708 1.8750 1.8750
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