
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 07.11.12 PIBL1211G145 <1M 7/11/2012 5 0.01    3.8273 3.7962 3.7962

TBILL 07.25.12 PIBL1211G154 <1M 7/25/2012 19 0.05    3.2229 3.0828 3.0828

TBILL 08.01.12 PIBL0312E091 1M 8/1/2012 26 0.07 507.603000 2.1250 10:54:29 AM 2.3545 2.9207 2.7261 2.7261

TBILL 08.08.12* PIBL1211H162 1M 8/8/2012 33 0.09 1350.000000 2.3750 9:33:58 AM 2.3750 2.6185 2.3694 2.3694

TBILL 08.22.12 PIBL1211H171 2M 8/22/2012 47 0.13 82.796000 2.1000 10:13:20 AM 2.1000 2.5663 2.3355 2.3305

TBILL 09.05.12 PIBL1211I189 2M 9/5/2012 61 0.17 1.000000 2.4000 10:13:55 AM 2.4000 2.5142 2.3016 2.2916

TBILL 09.19.12 PIBL1211I198 2M 9/19/2012 75 0.21    2.4620 2.2678 2.2528

TBILL 10.17.12* PIBL1211J213 3M 10/17/2012 103 0.28 1.000000 2.0000 10:40:10 AM 2.0500 2.3577 2.2000 2.1750

TBILL 10.31.12 PIBL1211K220 4M 10/31/2012 117 0.32 272.747053 2.2000 11:07:29 AM 2.1828 2.3763 2.2083 2.1875

TBILL 11.28.12 PIBL0612E012 5M 11/28/2012 145 0.40    2.4135 2.2250 2.2125

TBILL 12.26.12 PIBL0612F039 6M 12/26/2012 173 0.47 1762.054000 2.1750 2:46:22 PM 2.2499 2.4506 2.2416 2.2374

TBILL 01.09.13* PIBL1212A014 6M 1/9/2013 187 0.51    2.4692 2.2499 2.2499

TBILL 02.06.13 PIBL1212B031 7M 2/6/2013 215 0.59 126.981608 2.2750 11:08:34 AM 2.0505 2.5001 2.2703 2.2703

TBILL 02.20.13 PIBL1212B040 8M 2/20/2013 229 0.63    2.5156 2.2805 2.2805

TBILL 03.06.13 PIBL1212C058 8M 3/6/2013 243 0.67    2.5310 2.2907 2.2907

TBILL 03.20.13 PIBL1212C067 9M 3/20/2013 257 0.70    2.5465 2.3009 2.3009

TBILL 04.17.13 PIBL1212D084 10M 4/17/2013 285 0.78 88.908000 2.2750 10:14:56 AM 2.2750 2.5774 2.3213 2.3213

TBILL 05.02.13 PIBL1212E092 10M 5/2/2013 300 0.82 152.391000 2.3250 10:15:21 AM 2.3005 2.5939 2.3322 2.3322

TBILL 05.15.13 PIBL1212E109 11M 5/15/2013 313 0.86 50.000000 2.3250 11:10:16 AM 2.3250 2.6083 2.3417 2.3417

TBILL 05.29.13 PIBL1212E118 11M 5/29/2013 327 0.90    2.6237 2.3519 2.3519

TBILL 06.26.13* PIBL1212F135 1Y 6/26/2013 355 0.97 913.240000 2.3500 10:15:42 AM 2.3723 2.6546 2.3723 2.3723
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