
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 30 0.08 2.199000 1.4000 3:47:37 PM 1.5364 1.8958 1.7500 1.7500

TBILL 02.04.15 PIBL0314K018 2M 2/4/2015 58 0.16 1.8594 1.7000 1.7000

TBILL 03.04.15* PIBL1214C036 3M 3/4/2015 86 0.24 1.8229 1.6500 1.6500

TBILL 04.08.15 PIBL1214D044 4M 4/8/2015 121 0.33 1.9251 1.7519 1.7519

TBILL 05.06.15 PIBL0614K048 5M 5/6/2015 149 0.41 2.0069 1.8335 1.8335

TBILL 06.03.15* PIBL1214F060 6M 6/3/2015 177 0.49 2.0887 1.9150 1.9150

TBILL 07.08.15 PIBL1214G078 7M 7/8/2015 212 0.58 2.1205 1.9410 1.9410

TBILL 08.05.15 PIBL1214H086 8M 8/5/2015 240 0.66 2.1460 1.9617 1.9617

TBILL 09.02.15 PIBL1214I094 9M 9/2/2015 268 0.74 2.1715 1.9825 1.9825

TBILL 10.07.15 PIBL1214J100 10M 10/7/2015 303 0.83 2.2033 2.0085 2.0085

TBILL 11.04.15 PIBL1214K117 11M 11/4/2015 331 0.91 2.2287 2.0292 2.0292

TBILL 12.02.15* PIBL1214L125 1Y 12/2/2015 359 0.99 1.013000 1.7605 2:10:51 PM 1.7605 2.2542 2.0500 2.0500
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