
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 01.07.15* PIBL1214A010 1M 1/7/2015 34 0.09 701.000000 1.4000 3:53:38 PM 1.4080 1.8792 1.7500 1.4080

TBILL 02.04.15 PIBL0314K018 2M 2/4/2015 62 0.17 14.260000 1.4005 2:16:06 PM 1.4005 1.8396 1.5850 1.4150

TBILL 03.04.15* PIBL1214C036 3M 3/4/2015 90 0.25 873.992000 1.5500 3:29:21 PM 1.4220 1.8000 1.4200 1.4220

TBILL 04.08.15 PIBL1214D044 4M 4/8/2015 125 0.34 1.008500 1.6000 10:43:15 AM 1.6000 1.9106 1.6142 1.6155

TBILL 05.06.15 PIBL0614K048 5M 5/6/2015 153 0.42 12.270000 1.6250 10:13:13 AM 1.6250 1.9990 1.7696 1.7702

TBILL 06.03.15* PIBL1214F060 6M 6/3/2015 181 0.50 1.235000 1.7005 11:47:41 AM 1.7001 2.0875 1.9250 1.9250

TBILL 07.08.15 PIBL1214G078 7M 7/8/2015 216 0.59 2.1280 1.9635 1.9635

TBILL 08.05.15 PIBL1214H086 8M 8/5/2015 244 0.67 2.1603 1.9942 1.9942

TBILL 09.02.15 PIBL1214I094 9M 9/2/2015 272 0.75 2.1927 2.0250 2.0250

TBILL 10.07.15 PIBL1214J100 10M 10/7/2015 307 0.84 2.2332 2.0635 2.0635

TBILL 11.04.15 PIBL1214K117 11M 11/4/2015 335 0.92 8.125000 1.8000 11:58:52 AM 1.8000 2.2655 2.0942 2.0942

TBILL 12.02.15* PIBL1214L125 1Y 12/2/2015 363 1.00 5.068000 1.7250 9:28:43 AM 1.7250 2.2979 2.1250 2.1250
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