
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 20 0.05 3,232.000000 1.3200 12:05:53 PM 1.2672 3.0148 2.9583 2.9583

TBILL 10.08.14* PIBL1213J102 1M 10/8/2014 55 0.15 1.6604 1.5000 1.5000

TBILL 11.05.14* PIBL1213K119 3M 11/5/2014 83 0.23 200.537000 1.2251 2:03:27 PM 1.2998 1.5417 1.3000 1.2998

TBILL 12.03.14 PIBL0614F026 4M 12/3/2014 111 0.30 852.210000 1.5500 2:47:35 PM 1.5434 1.6338 1.4059 1.4057

TBILL 01.07.15 PIBL1214A010 5M 1/7/2015 146 0.40 215.293700 1.5000 3:09:43 PM 1.4964 1.7490 1.5382 1.5381

TBILL 03.04.15* PIBL1214C036 6M 3/4/2015 202 0.55 1.9333 1.7500 1.7500

TBILL 04.08.15 PIBL1214D044 8M 4/8/2015 237 0.65 0.119000 1.8500 11:42:59 AM 1.8500 1.9631 1.7784 1.7784

TBILL 06.03.15 PIBL1214F060 10M 6/3/2015 293 0.80 2.0109 1.8239 1.8239

TBILL 07.08.15 PIBL1214G078 11M 7/8/2015 328 0.90 334.757000 1.7000 2:47:26 PM 1.7003 2.0407 1.8523 1.8523

TBILL 08.05.15* PIBL1214H086 1Y 8/5/2015 356 0.98 24.296000 1.7251 3:21:24 PM 1.7338 2.0646 1.8750 1.8750
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