
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 08.22.13 PIBL1212H179 <1M 8/22/2013 8 0.02 3.0218 2.9853 2.9853

TBILL 09.04.13 PIBL1212I187 <1M 9/4/2013 21 0.06 2.1336 2.0294 2.0294

TBILL 09.18.13* PIBL1212I196 1M 9/18/2013 35 0.10 1.1771 1.0000 1.0000

TBILL 10.02.13 PIBL1212J202 2M 10/2/2013 49 0.13 1.1781 1.0000 1.0000

TBILL 10.30.13 PIBL1212J211 2M 10/30/2013 77 0.21 1.1802 1.0000 1.0000

TBILL 11.06.13 PIBL0613E010 3M 11/6/2013 84 0.23 3.003000 0.5250 2:27:02 PM 0.5667 1.1807 1.0000 1.0000

TBILL 11.13.13* PIBL1212K228 3M 11/13/2013 91 0.25 1.1812 1.0000 1.0000

TBILL 11.27.13 PIBL1212K237 4M 11/27/2013 105 0.29 1.1816 1.0000 1.0083

TBILL 12.04.13 PIBL0613F028 4M 12/4/2013 112 0.31 1.1817 1.0000 1.0125

TBILL 12.11.13 PIBL1212L245 4M 12/11/2013 119 0.33 1.1819 1.0000 1.0167

TBILL 01.02.14 PIBL0613G036 5M 1/2/2014 141 0.39 0.853000 0.7500 11:37:32 AM 0.7500 1.1825 1.0000 1.0298

TBILL 01.08.14 PIBL1213A012 5M 1/8/2014 147 0.40 1.1826 1.0000 1.0333

TBILL 02.05.14* PIBL1213A021 6M 2/5/2014 175 0.48 100.000000 1.0000 11:44:44 AM 1.0500 1.1833 1.0000 1.0500

TBILL 03.05.14 PIBL1213C038 7M 3/5/2014 203 0.56 1.2163 1.0385 1.0808

TBILL 04.02.14 PIBL1213D046 8M 4/2/2014 231 0.63 15.536000 0.8250 4:06:08 PM 0.8283 1.2493 1.0769 1.1115

TBILL 05.07.14 PIBL1213E056 9M 5/7/2014 266 0.73 1.2906 1.1250 1.1500

TBILL 06.04.14 PIBL1213F062 10M 6/4/2014 294 0.81 1.3236 1.1635 1.1808

TBILL 07.02.14 PIBL1213G070 11M 7/2/2014 322 0.88 1.3566 1.2019 1.2115

TBILL 08.06.14* PIBL1213H088 1Y 8/6/2014 357 0.98 6.245000 0.9000 3:45:08 PM 0.8873 1.3979 1.2500 1.2500

- - - - - - - - - - - - -

- - - - - - - - - - - - -

- - - - - - - - - - - - -

- - - - - - - - - - - - -

- - - - - - - - - - - - -

- - - - - - - - - - - - -

- - - - - - - - - - - - -

- - - - - - - - - - - - -

- - - - - - - - - - - - -

- - - - - - - - - - - - -

- - - - - - - - - - - - -

- - - - - - - - - - - - -

- - - - - - - - - - - - -

- - - - - - - - - - - - -

- - - - - - - - - - - - -

- - - - - - - - - - - - -

- - - - - - - - - - - - -

- - - - - - - - - - - - -

- - - - - - - - - - - - -

- - - - - - - - - - - - -

August 13, 2013


