
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 19 0.05 1,835.000000 1.3000 11:30:41 AM 1.2608 3.0894 3.0217 2.9036
TBILL 12.03.14* PIBL0614F026 1M 12/3/2014 47 0.13 1,036.900000 1.2500 3:03:10 PM 1.1982 1.6729 1.5000 1.1982
TBILL 01.07.15* PIBL1214A010 3M 1/7/2015 82 0.23 750.000000 1.2000 2:46:23 PM 1.2067 1.4312 1.2000 1.2067
TBILL 03.04.15 PIBL1214C036 5M 3/4/2015 138 0.38 1.5966 1.3846 1.3872
TBILL 04.08.15* PIBL1214D044 6M 4/8/2015 173 0.48 24.090000 1.4500 11:53:26 AM 1.4500 1.7000 1.5000 1.5000
TBILL 06.03.15 PIBL1214F060 8M 6/3/2015 229 0.63 1.7596 1.5538 1.5538
TBILL 07.08.15 PIBL1214G078 9M 7/8/2015 264 0.73 1.7969 1.5875 1.5875
TBILL 08.05.15 PIBL1214H086 10M 8/5/2015 292 0.80 1.8267 1.6144 1.6144
TBILL 09.02.15 PIBL1214I094 11M 9/2/2015 320 0.88 0.500000 1.7250 10:28:08 AM 1.7250 1.8565 1.6413 1.6413
TBILL 10.07.15* PIBL1214J100 1Y 10/7/2015 355 0.98 700.000000 1.6750 10:54:23 AM 1.6750 1.8938 1.6750 1.6750
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