
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 23 0.06 3.2420 3.1860 3.1860

TBILL 02.04.15* PIBL0314K018 1M 2/4/2015 51 0.14 2.2773 2.1500 2.1500

TBILL 03.04.15* PIBL1214C036 3M 3/4/2015 79 0.22 1.280000 1.7250 2:53:50 PM 1.7250 2.2604 2.1000 2.1000

TBILL 04.08.15 PIBL1214D044 4M 4/8/2015 114 0.31 2.3125 2.1481 2.1481

TBILL 05.06.15 PIBL0614K048 5M 5/6/2015 142 0.39 2.3541 2.1865 2.1865

TBILL 06.03.15* PIBL1214F060 6M 6/3/2015 170 0.47 1.200000 1.8001 10:55:10 AM 1.8001 2.3958 2.2250 2.2250

TBILL 07.08.15 PIBL1214G078 7M 7/8/2015 205 0.56 2.4110 2.2394 2.2212

TBILL 08.05.15 PIBL1214H086 8M 8/5/2015 233 0.64 2.4232 2.2510 2.2181

TBILL 09.02.15 PIBL1214I094 9M 9/2/2015 261 0.72 1.314000 2.0000 3:04:20 PM 2.0000 2.4354 2.2625 2.2150

TBILL 10.07.15 PIBL1214J100 10M 10/7/2015 296 0.81 2.4506 2.2769 2.2112

TBILL 11.04.15 PIBL1214K117 11M 11/4/2015 324 0.89 2.4628 2.2885 2.2081

TBILL 12.02.15* PIBL1214L125 1Y 12/2/2015 352 0.97 2.4750 2.3000 2.2050
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