
Interpolated Bills

Instrument 

Name
ISIN

Teno

r
Maturity Days YRS D. Vol (MM) Last Yield Traded Time W. Ave PDSI-F PDSI-R1 PDSI-R2

TBILL 08.22.12 PIBL1211H171 1Y 8/22/2012 0        

TBILL 09.05.12 PIBL1211I189 <1M 9/5/2012 14 0.04    3.0272 2.9483 2.9435

TBILL 09.19.12* PIBL1211I198 1M 9/19/2012 28 0.08    2.2488 2.0850 2.0750

TBILL 10.10.12 PIBL0312G142 2M 10/10/2012 49 0.13    2.0444 1.8795 1.8710

TBILL 10.17.12 PIBL1211J213 2M 10/17/2012 56 0.15    1.9762 1.8110 1.8030

TBILL 10.24.12 PIBL0312G151 2M 10/24/2012 63 0.17    1.9081 1.7425 1.7350

TBILL 10.31.12 PIBL1211K220 2M 10/31/2012 70 0.19    1.8399 1.6740 1.6670

TBILL 11.07.12 PIBL0312H169 2M 11/7/2012 77 0.21    1.7718 1.6055 1.5990

TBILL 11.28.12* PIBL0612E012 3M 11/28/2012 98 0.27    1.5673 1.4000 1.3950

TBILL 12.26.12 PIBL0612F039 4M 12/26/2012 126 0.35    1.6769 1.5167 1.5133

TBILL 01.09.13 PIBL1212A014 5M 1/9/2013 140 0.38    1.7317 1.5750 1.5725

TBILL 01.23.13 PIBL0612G047 5M 1/23/2013 154 0.42    1.7865 1.6333 1.6317

TBILL 02.06.13 PIBL1212B031 5M 2/6/2013 168 0.46    1.8413 1.6917 1.6908

TBILL 02.20.13* PIBL1212B040 6M 2/20/2013 182 0.50    1.8962 1.7500 1.7500

TBILL 03.06.13 PIBL1212C058 7M 3/6/2013 196 0.54    1.9524 1.7969 1.7968

TBILL 03.20.13 PIBL1212C067 7M 3/20/2013 210 0.58    2.0087 1.8438 1.8437

TBILL 04.17.13 PIBL1212D084 8M 4/17/2013 238 0.65    2.1212 1.9375 1.9374

TBILL 05.02.13 PIBL1212E092 9M 5/2/2013 253 0.69    2.1814 1.9877 1.9876

TBILL 05.15.13 PIBL1212E109 9M 5/15/2013 266 0.73    2.2337 2.0313 2.0311

TBILL 05.29.13 PIBL1212E118 9M 5/29/2013 280 0.77    2.2899 2.0781 2.0779

TBILL 06.26.13 PIBL1212F135 10M 6/26/2013 308 0.84    2.4024 2.1719 2.1716

TBILL 07.10.13 PIBL1212G143 11M 7/10/2013 322 0.88    2.4587 2.2188 2.2185

TBILL 07.24.13 PIBL1212G152 11M 7/24/2013 336 0.92 3.051000 2.2750 3:04:40 PM 2.2750 2.5149 2.2656 2.2653

TBILL 08.07.13* PIBL1212H160 1Y 8/7/2013 350 0.96 101.166000 2.2850 3:00:36 PM 2.3122 2.5712 2.3125 2.3122
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