
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 02.04.15 PIBL0314K018 <1M 2/4/2015 22 0.06 3.2909 3.2071 3.1964

TBILL 03.04.15* PIBL1214C036 1M 3/4/2015 50 0.14 0.500000 1.8000 9:05:05 AM 1.8000 2.3455 2.1500 2.1250

TBILL 04.08.15* PIBL1214D044 3M 4/8/2015 85 0.23 2.2741 2.0850 2.0750

TBILL 05.06.15 PIBL0614K048 4M 5/6/2015 113 0.31 1,074.009153 2.2000 2:59:35 PM 2.2179 2.3541 2.1588 2.1442

TBILL 06.03.15 PIBL1214F060 5M 6/3/2015 141 0.39 11.000000 2.0250 2:59:08 PM 2.0250 2.4341 2.2327 2.2135

TBILL 07.08.15* PIBL1214G078 6M 7/8/2015 176 0.48 1,000.000000 2.3000 11:52:04 AM 2.3000 2.5341 2.3250 2.3000

TBILL 08.05.15 PIBL1214H086 7M 8/5/2015 204 0.56 2.5384 2.3298 2.3095

TBILL 09.02.15 PIBL1214I094 8M 9/2/2015 232 0.64 2.5427 2.3345 2.3190

TBILL 10.07.15 PIBL1214J100 9M 10/7/2015 267 0.73 2.5482 2.3405 2.3310

TBILL 11.04.15 PIBL1214K117 10M 11/4/2015 295 0.81 600.350000 2.0005 10:56:43 AM 2.1999 2.5525 2.3452 2.3405

TBILL 12.02.15* PIBL1214L125 1Y 12/2/2015 323 0.89 12.382000 2.0500 11:06:14 AM 2.0500 2.5568 2.3500 2.3500
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