
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 08.08.12 PIBL1211H162 <1M 8/8/2012 5 0.01    3.5700 3.5494 3.5494

TBILL 08.22.12 PIBL1211H171 <1M 8/22/2012 19 0.05    2.9402 2.8472 2.8472

TBILL 09.05.12* PIBL1211I189 1M 9/5/2012 33 0.09    2.3104 2.1450 2.1450

TBILL 09.19.12 PIBL1211I198 2M 9/19/2012 47 0.13    2.2226 2.0581 2.0581

TBILL 10.10.12 PIBL0312G142 2M 10/10/2012 68 0.19    2.0909 1.9278 1.9278

TBILL 10.17.12 PIBL1211J213 2M 10/17/2012 75 0.21 0.501187 1.7500 11:05:49 AM 1.7500 2.0470 1.8844 1.8844

TBILL 10.24.12 PIBL0312G151 3M 10/24/2012 82 0.22 0.551000 1.7500 2:28:28 PM 1.7500 2.0031 1.8409 1.8409

TBILL 10.31.12* PIBL1211K220 3M 10/31/2012 89 0.24    1.9592 1.7975 1.7975

TBILL 11.28.12 PIBL0612E012 4M 11/28/2012 117 0.32    2.0447 1.8825 1.8825

TBILL 12.26.12 PIBL0612F039 5M 12/26/2012 145 0.40    2.1302 1.9675 1.9675

TBILL 01.09.13 PIBL1212A014 5M 1/9/2013 159 0.44    2.1730 2.0100 2.0100

TBILL 01.23.13 PIBL0612G047 6M 1/23/2013 173 0.47    2.2157 2.0525 2.0525

TBILL 02.06.13* PIBL1212B031 6M 2/6/2013 187 0.51    2.2585 2.0950 2.0950

TBILL 02.20.13 PIBL1212B040 7M 2/20/2013 201 0.55    2.2792 2.1163 2.1118

TBILL 03.06.13 PIBL1212C058 7M 3/6/2013 215 0.59    2.2999 2.1375 2.1286

TBILL 03.20.13 PIBL1212C067 8M 3/20/2013 229 0.63 3.392000 2.0250 11:13:55 AM 2.0250 2.3207 2.1587 2.1454

TBILL 04.17.13 PIBL1212D084 9M 4/17/2013 257 0.70    2.3621 2.2012 2.1790

TBILL 05.02.13 PIBL1212E092 9M 5/2/2013 272 0.75    2.3844 2.2240 2.1970

TBILL 05.15.13 PIBL1212E109 10M 5/15/2013 285 0.78 1.000000 2.1500 9:27:43 AM 2.1500 2.4036 2.2437 2.2126

TBILL 05.29.13 PIBL1212E118 10M 5/29/2013 299 0.82    2.4244 2.2650 2.2294

TBILL 06.26.13 PIBL1212F135 11M 6/26/2013 327 0.90    2.4658 2.3075 2.2630

TBILL 07.10.13 PIBL1212G143 11M 7/10/2013 341 0.93    2.4866 2.3287 2.2798

TBILL 07.24.13* PIBL1212G152 1Y 7/24/2013 355 0.97 324.785800 2.2259 2:43:34 PM 2.2944 2.5073 2.3500 2.2966
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