
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 09.05.12 PIBL1211I189 <1M 9/5/2012 1     3.7500 3.7500 3.7500

TBILL 09.19.12 PIBL1211I198 <1M 9/19/2012 15 0.04    3.1377 3.0700 3.0500

TBILL 10.10.12* PIBL0312G142 1M 10/10/2012 36 0.10    2.2192 2.0500 2.0000

TBILL 10.17.12 PIBL1211J213 1M 10/17/2012 43 0.12    2.1220 1.9536 1.9000

TBILL 10.24.12 PIBL0312G151 2M 10/24/2012 50 0.14    2.0247 1.8571 1.8000

TBILL 10.31.12 PIBL1211K220 2M 10/31/2012 57 0.16    1.9275 1.7607 1.7000

TBILL 11.07.12 PIBL0312H169 2M 11/7/2012 64 0.18    1.8302 1.6643 1.6000

TBILL 11.21.12 PIBL0312H178 2M 11/21/2012 78 0.21    1.6357 1.4714 1.4000

TBILL 11.28.12* PIBL0612E012 3M 11/28/2012 85 0.23    1.5385 1.3750 1.3000

TBILL 12.26.12 PIBL0612F039 4M 12/26/2012 113 0.31    1.6242 1.4607 1.4343

TBILL 01.09.13 PIBL1212A014 4M 1/9/2013 127 0.35 1.610000 2.1250 10:26:54 AM 2.1250 1.6670 1.5036 1.5014

TBILL 01.23.13 PIBL0612G047 5M 1/23/2013 141 0.39    1.7099 1.5464 1.5686

TBILL 02.06.13 PIBL1212B031 5M 2/6/2013 155 0.42    1.7527 1.5893 1.6357

TBILL 02.20.13 PIBL1212B040 5M 2/20/2013 169 0.46 428.608000 1.6500 8:51:57 AM 1.6500 1.7956 1.6321 1.7029

TBILL 03.06.13* PIBL1212C058 6M 3/6/2013 183 0.50    1.8385 1.6750 1.7700

TBILL 03.20.13 PIBL1212C067 7M 3/20/2013 197 0.54    1.8782 1.7139 1.7994

TBILL 04.17.13 PIBL1212D084 8M 4/17/2013 225 0.62    1.9578 1.7918 1.8582

TBILL 05.02.13 PIBL1212E092 8M 5/2/2013 240 0.66    2.0004 1.8335 1.8897

TBILL 05.15.13 PIBL1212E109 9M 5/15/2013 253 0.69    2.0373 1.8697 1.9170

TBILL 05.29.13 PIBL1212E118 9M 5/29/2013 267 0.73    2.0770 1.9086 1.9464

TBILL 06.26.13 PIBL1212F135 10M 6/26/2013 295 0.81    2.1566 1.9865 2.0053

TBILL 07.10.13 PIBL1212G143 10M 7/10/2013 309 0.85    2.1963 2.0254 2.0347

TBILL 07.24.13 PIBL1212G152 11M 7/24/2013 323 0.88    2.2361 2.0643 2.0641

TBILL 08.07.13 PIBL1212H160 11M 8/7/2013 337 0.92    2.2759 2.1033 2.0935

TBILL 08.22.13* PIBL1212H179 1Y 8/22/2013 352 0.96 114.203872 2.1250 3:57:32 PM 2.1250 2.3185 2.1450 2.1250

September 03, 2012


