
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 01.02.14 PIBL0613G036 <1M 1/2/2014 21 0.06 1.0913 0.9731 0.9731

TBILL 01.08.14* PIBL1213A012 1M 1/8/2014 27 0.07 0.3687 0.2150 0.2150

TBILL 02.05.14 PIBL1213A021 2M 2/5/2014 55 0.15 0.789653 0.4500 10:49:59 AM 0.4500 0.4079 0.2550 0.2550

TBILL 03.05.14* PIBL1213C038 3M 3/5/2014 83 0.23 0.4471 0.2950 0.2950

TBILL 04.02.14 PIBL1213D046 4M 4/2/2014 111 0.30 0.4771 0.3258 0.3258

TBILL 04.10.14 PIBL0613J042 4M 4/10/2014 119 0.33 16.500000 0.0500 10:31:25 AM 0.0500 0.4857 0.3346 0.3346

TBILL 05.07.14 PIBL1213E056 5M 5/7/2014 146 0.40 1.180000 0.0750 3:08:45 PM 0.0750 0.5146 0.3642 0.3642

TBILL 06.04.14* PIBL1213F062 6M 6/4/2014 174 0.48 0.5446 0.3950 0.3950

TBILL 07.02.14 PIBL1213G070 7M 7/2/2014 202 0.55 3.269000 0.3000 10:55:54 AM 0.3000 0.6100 0.4586 0.4586

TBILL 08.06.14 PIBL1213H088 8M 8/6/2014 237 0.65 0.352000 0.1250 2:59:07 PM 0.1250 0.6917 0.5382 0.5382

TBILL 09.03.14 PIBL1213I096 9M 9/3/2014 265 0.73 0.7571 0.6018 0.6018

TBILL 10.08.14 PIBL1213J102 10M 10/8/2014 300 0.82 0.8388 0.6814 0.6814

TBILL 11.05.14* PIBL1213K119 1Y 11/5/2014 328 0.90 0.9042 0.7450 0.7450
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