
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 19 0.05 100.882300 1.5000 3:21:12 PM 1.4993 3.3766 3.3152 3.1374

TBILL 02.04.15* PIBL0314K018 1M 2/4/2015 47 0.13 51.502500 1.8000 3:54:46 PM 1.7956 2.4068 2.2500 1.7956

TBILL 03.04.15* PIBL1214C036 3M 3/4/2015 75 0.21 31.100000 1.8000 3:55:29 PM 1.7994 2.4023 2.2500 2.2500

TBILL 04.08.15 PIBL1214D044 4M 4/8/2015 110 0.30 2.4530 2.2981 2.2981

TBILL 05.06.15 PIBL0614K048 5M 5/6/2015 138 0.38 2.4935 2.3365 2.3365

TBILL 06.03.15* PIBL1214F060 6M 6/3/2015 166 0.46 2.5341 2.3750 2.3750

TBILL 07.08.15 PIBL1214G078 7M 7/8/2015 201 0.55 2.5476 2.3798 2.3798

TBILL 08.05.15 PIBL1214H086 8M 8/5/2015 229 0.63 2.5585 2.3837 2.3837

TBILL 09.02.15 PIBL1214I094 9M 9/2/2015 257 0.71 2.5693 2.3875 2.3875

TBILL 10.07.15 PIBL1214J100 10M 10/7/2015 292 0.80 2.5828 2.3923 2.3923

TBILL 11.04.15 PIBL1214K117 11M 11/4/2015 320 0.88 2.5937 2.3962 2.3962

TBILL 12.02.15* PIBL1214L125 1Y 12/2/2015 348 0.96 2.6045 2.4000 2.4000
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