
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 02.05.14* PIBL1213A021 1M 2/5/2014 28 0.08 1.7083 1.5000 1.5000

TBILL 03.05.14 PIBL1213C038 2M 3/5/2014 56 0.15 1.8633 1.6641 1.2210

TBILL 04.02.14 PIBL1213D046 3M 4/2/2014 84 0.23 2.0182 1.8281 0.9419

TBILL 04.10.14* PIBL0613J042 3M 4/10/2014 92 0.25 765.730890 0.9000 4:10:42 PM 0.8622 2.0625 1.8750 0.8622

TBILL 05.07.14 PIBL1213E056 4M 5/7/2014 119 0.33 2.0672 1.8750 1.1721

TBILL 06.04.14 PIBL1213F062 5M 6/4/2014 147 0.40 2.0722 1.8750 1.4936

TBILL 07.02.14* PIBL1213G070 6M 7/2/2014 175 0.48 2.0771 1.8750 1.8150

TBILL 08.06.14 PIBL1213H088 7M 8/6/2014 210 0.58 2.1014 1.8981 1.6690

TBILL 09.03.14 PIBL1213I096 8M 9/3/2014 238 0.65 2.1208 1.9167 1.5521

TBILL 10.08.14 PIBL1213J102 9M 10/8/2014 273 0.75 2.1451 1.9398 1.4061

TBILL 11.05.14 PIBL1213K119 10M 11/5/2014 301 0.83 0.914000 1.5000 3:59:36 PM 1.5000 2.1646 1.9583 1.2893

TBILL 01.07.15* PIBL1214A010 1Y 1/7/2015 364 1.00 59.940596 1.0000 3:55:49 PM 1.0264 2.2083 2.0000 1.0264
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