
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 12.03.14 PIBL0614F026 <1M 12/3/2014 23 0.06 577.237000 1.1250 11:40:21 AM 1.1270 3.1018 3.0351 3.0351

TBILL 01.07.15* PIBL1214A010 1M 1/7/2015 58 0.16 42.014900 1.6250 2:44:28 PM 1.2102 1.6729 1.5000 1.5000

TBILL 02.04.15* PIBL0314K018 3M 2/4/2015 86 0.24 1,050.140000 1.2500 3:05:02 PM 1.2746 1.5333 1.2750 1.2746

TBILL 03.04.15 PIBL1214C036 4M 3/4/2015 114 0.31 1.6250 1.3904 1.3899

TBILL 04.08.15 PIBL1214D044 5M 4/8/2015 149 0.41 1.7395 1.5345 1.5339

TBILL 05.06.15* PIBL0614K048 6M 5/6/2015 177 0.49 266.521000 1.6250 2:55:59 PM 1.6492 1.8312 1.6499 1.6492

TBILL 06.03.15 PIBL1214F060 7M 6/3/2015 205 0.56 1.8520 1.6691 1.6681

TBILL 07.08.15 PIBL1214G078 8M 7/8/2015 240 0.66 1.8781 1.6932 1.6918

TBILL 08.05.15 PIBL1214H086 9M 8/5/2015 268 0.74 1.8989 1.7125 1.7107

TBILL 09.02.15 PIBL1214I094 10M 9/2/2015 296 0.81 1.9198 1.7317 1.7297

TBILL 10.07.15 PIBL1214J100 11M 10/7/2015 331 0.91 1.9459 1.7558 1.7534

TBILL 11.04.15* PIBL1214K117 1Y 11/4/2015 359 0.99 771.000000 1.6763 11:53:53 AM 1.7723 1.9667 1.7750 1.7723
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