
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 11.05.14* PIBL1213K119 1M 11/5/2014 27 0.07 270.000000 1.1900 10:04:35 AM 1.1900 1.6792 1.1900 1.1900

TBILL 12.03.14 PIBL0614F026 2M 12/3/2014 55 0.15 1.6144 1.1611 1.1611

TBILL 01.07.15* PIBL1214A010 3M 1/7/2015 90 0.25 71.480000 1.1250 11:15:27 AM 1.1250 1.5333 1.1250 1.1250

TBILL 03.04.15 PIBL1214C036 5M 3/4/2015 146 0.40 1,477.242000 1.2500 11:12:21 AM 1.4547 1.7462 1.4788 1.3929

TBILL 04.08.15* PIBL1214D044 6M 4/8/2015 181 0.50 272.423244 1.6015 3:19:21 PM 1.5603 1.8792 1.7000 1.5603

TBILL 06.03.15 PIBL1214F060 8M 6/3/2015 237 0.65 1.9422 1.7494 1.6524

TBILL 07.08.15 PIBL1214G078 9M 7/8/2015 272 0.75 1.9816 1.7803 1.7100

TBILL 08.05.15 PIBL1214H086 10M 8/5/2015 300 0.82 1.000000 1.7251 3:59:57 PM 1.7251 2.0132 1.8050 1.7561

TBILL 09.02.15 PIBL1214I094 11M 9/2/2015 328 0.90 0.102000 1.7250 2:27:40 PM 1.7250 2.0447 1.8297 1.8021

TBILL 10.07.15* PIBL1214J100 1Y 10/7/2015 363 1.00 5,253.394285 1.7301 3:44:17 PM 1.8597 2.0841 1.8606 1.8597
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