
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 22 0.06 287.255498 1.1500 3:54:50 PM 1.1500 3.0018 2.9286 2.7786

TBILL 12.03.14* PIBL0614F026 1M 12/3/2014 50 0.14 110.000000 1.1500 4:06:25 PM 1.1500 1.6708 1.5000 1.1500

TBILL 01.07.15* PIBL1214A010 3M 1/7/2015 85 0.23 600.000000 1.1500 2:25:53 PM 1.1500 1.4312 1.2500 1.1500

TBILL 03.04.15 PIBL1214C036 5M 3/4/2015 141 0.39 1.6646 1.4808 1.3656

TBILL 04.08.15* PIBL1214D044 6M 4/8/2015 176 0.48 404.862000 1.4750 2:11:44 PM 1.5004 1.8104 1.6250 1.5004

TBILL 06.03.15 PIBL1214F060 8M 6/3/2015 232 0.64 1.8527 1.6635 1.5603

TBILL 07.08.15 PIBL1214G078 9M 7/8/2015 267 0.73 1.8792 1.6875 1.5977

TBILL 08.05.15 PIBL1214H086 10M 8/5/2015 295 0.81 1.9003 1.7067 1.6276

TBILL 09.02.15 PIBL1214I094 11M 9/2/2015 323 0.89 1.9215 1.7260 1.6576

TBILL 10.07.15* PIBL1214J100 1Y 10/7/2015 358 0.98 501.000000 1.6950 3:34:44 PM 1.6950 1.9479 1.7500 1.6950
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