
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 12 0.03 3.5192 3.4712 3.4782

TBILL 03.04.15* PIBL1214C036 1M 3/4/2015 40 0.11 5.904000 1.4000 11:14:40 AM 1.4590 2.2955 2.1250 2.1500

TBILL 04.08.15 PIBL1214D044 2M 4/8/2015 75 0.21 2.2677 2.0972 2.1083

TBILL 05.06.15* PIBL0614K048 3M 5/6/2015 103 0.28 2.2455 2.0750 2.0750

TBILL 06.03.15 PIBL1214F060 5M 6/3/2015 131 0.36 2,402.011000 2.0000 4:09:25 PM 2.0302 2.3021 2.1288 2.0712

TBILL 07.08.15 PIBL1214G078 5M 7/8/2015 166 0.46 0.644000 2.0000 8:53:11 AM 2.0000 2.3729 2.1962 2.0663

TBILL 08.05.15* PIBL1214H086 6M 8/5/2015 194 0.53 400.000000 2.0500 4:09:38 PM 2.0625 2.4295 2.2500 2.0625

TBILL 09.02.15 PIBL1214I094 8M 9/2/2015 222 0.61 2.4493 2.2676 2.1243

TBILL 10.07.15 PIBL1214J100 9M 10/7/2015 257 0.71 2.4740 2.2897 2.2015

TBILL 11.04.15 PIBL1214K117 10M 11/4/2015 285 0.78 1.406000 2.0000 11:22:05 AM 2.0000 2.4938 2.3074 2.2632

TBILL 12.02.15* PIBL1214L125 1Y 12/2/2015 313 0.86 4.925000 2.0500 2:22:34 PM 2.0500 2.5136 2.3250 2.3250
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