
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 13 0.04 3.4900 3.2875 3.2875

TBILL 03.04.15* PIBL1214C036 1M 3/4/2015 41 0.11 100.000000 1.6250 10:19:23 AM 1.6250 2.3000 1.6250 1.6250

TBILL 04.08.15 PIBL1214D044 2M 4/8/2015 76 0.21 287.661469 1.9000 2:33:54 PM 1.9149 2.2642 1.8694 1.8694

TBILL 05.06.15* PIBL0614K048 3M 5/6/2015 104 0.29 2.2355 2.0650 2.0650

TBILL 06.03.15 PIBL1214F060 5M 6/3/2015 132 0.36 726.429000 1.9500 3:57:29 PM 2.0054 2.2966 2.1219 2.1219

TBILL 07.08.15 PIBL1214G078 5M 7/8/2015 167 0.46 100.644000 2.0000 3:41:36 PM 1.9752 2.3730 2.1931 2.1931

TBILL 08.05.15* PIBL1214H086 6M 8/5/2015 195 0.54 0.080943 2.0000 2:43:01 PM 2.0000 2.4341 2.2500 2.2500

TBILL 09.02.15 PIBL1214I094 8M 9/2/2015 223 0.61 2.4603 2.2771 2.2676

TBILL 10.07.15 PIBL1214J100 9M 10/7/2015 258 0.71 2.4931 2.3109 2.2897

TBILL 11.04.15 PIBL1214K117 10M 11/4/2015 286 0.79 2.5193 2.3379 2.3074

TBILL 12.02.15* PIBL1214L125 1Y 12/2/2015 314 0.86 2.250000 1.9500 2:52:34 PM 1.8166 2.5455 2.3650 2.3250
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