
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 08.22.12 PIBL1211H171 <1M 8/22/2012 13 0.04    3.3173 3.2700 3.2685

TBILL 09.05.12 PIBL1211I189 1M 9/5/2012 27 0.07 0.500000 1.7000 2:24:25 PM 1.7000 2.8125 2.7100 2.7067

TBILL 09.19.12* PIBL1211I198 1M 9/19/2012 41 0.11    2.3077 2.1500 2.1450

TBILL 10.10.12 PIBL0312G142 2M 10/10/2012 62 0.17    2.1091 1.9464 1.8237

TBILL 10.17.12 PIBL1211J213 2M 10/17/2012 69 0.19    2.0429 1.8786 1.7166

TBILL 10.24.12 PIBL0312G151 2M 10/24/2012 76 0.21    1.9766 1.8107 1.6094

TBILL 10.31.12 PIBL1211K220 3M 10/31/2012 83 0.23 0.500000 1.7000 2:25:03 PM 1.7000 1.9104 1.7429 1.5023

TBILL 11.07.12* PIBL0312H169 3M 11/7/2012 90 0.25 136.233013 1.3750 3:28:36 PM 1.3941 1.8442 1.6750 1.3952

TBILL 11.28.12 PIBL0612E012 4M 11/28/2012 111 0.30    1.8842 1.7154 1.4659

TBILL 12.26.12 PIBL0612F039 5M 12/26/2012 139 0.38 0.817000 1.7000 11:18:49 AM 1.7000 1.9374 1.7692 1.5601

TBILL 01.09.13 PIBL1212A014 5M 1/9/2013 153 0.42 3.808000 2.0000 11:39:15 AM 2.0000 1.9641 1.7962 1.6072

TBILL 01.23.13 PIBL0612G047 5M 1/23/2013 167 0.46    1.9907 1.8231 1.6543

TBILL 02.06.13* PIBL1212B031 6M 2/6/2013 181 0.50 240.439944 1.6750 2:34:07 PM 1.7014 2.0173 1.8500 1.7014

TBILL 02.20.13 PIBL1212B040 7M 2/20/2013 195 0.53    2.0658 1.8915 1.7524

TBILL 03.06.13 PIBL1212C058 7M 3/6/2013 209 0.57    2.1143 1.9330 1.8035

TBILL 03.20.13 PIBL1212C067 8M 3/20/2013 223 0.61    2.1629 1.9745 1.8545

TBILL 04.17.13 PIBL1212D084 9M 4/17/2013 251 0.69    2.2599 2.0575 1.9566

TBILL 05.02.13 PIBL1212E092 9M 5/2/2013 266 0.73    2.3119 2.1019 2.0113

TBILL 05.15.13 PIBL1212E109 9M 5/15/2013 279 0.76    2.3570 2.1405 2.0587

TBILL 05.29.13 PIBL1212E118 10M 5/29/2013 293 0.80    2.4055 2.1820 2.1097

TBILL 06.26.13 PIBL1212F135 11M 6/26/2013 321 0.88    2.5025 2.2650 2.2118

TBILL 07.10.13 PIBL1212G143 11M 7/10/2013 335 0.92    2.5510 2.3065 2.2629

TBILL 07.24.13 PIBL1212G152 1Y 7/24/2013 349 0.96 74.488500 2.2500 3:47:31 PM 2.2715 2.5996 2.3480 2.3139

TBILL 08.07.13* PIBL1212H160 1Y 8/7/2013 363 0.99 901.330662 2.3000 3:27:28 PM 2.3729 2.6481 2.3895 2.3650
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