
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 10.08.14* PIBL1213J102 1M 10/8/2014 33 0.09 1.6208 1.4500 1.4500

TBILL 11.05.14 PIBL1213K119 2M 11/5/2014 61 0.17 1.6000 1.4250 1.4250

TBILL 12.03.14* PIBL0614F026 3M 12/3/2014 89 0.24 15.049000 1.2020 2:46:05 PM 1.2020 1.5792 1.4000 1.4000

TBILL 01.07.15 PIBL1214A010 4M 1/7/2015 124 0.34 1.7130 1.5346 1.4769

TBILL 03.04.15* PIBL1214C036 6M 3/4/2015 180 0.49 192.000000 1.6000 3:36:32 PM 1.6000 1.9271 1.7500 1.6000

TBILL 04.08.15 PIBL1214D044 7M 4/8/2015 215 0.59 1.9527 1.7549 1.6338

TBILL 06.03.15 PIBL1214F060 9M 6/3/2015 271 0.74 11.448000 1.6000 11:18:11 AM 1.5886 1.9937 1.7627 1.6878

TBILL 07.08.15 PIBL1214G078 10M 7/8/2015 306 0.84 2.0194 1.7675 1.7216

TBILL 08.05.15 PIBL1214H086 11M 8/5/2015 334 0.92 5.000000 1.7500 3:30:04 PM 1.7500 2.0399 1.7714 1.7486

TBILL 09.02.15* PIBL1214I094 1Y 9/2/2015 362 0.99 1,097.477842 1.7750 3:33:47 PM 1.7752 2.0604 1.7753 1.7756
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