
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 <1M 8/22/2012 12 0.03    3.3443 3.2987 3.2945

TBILL 09.05.12 PIBL1211I189 1M 9/5/2012 26 0.07    2.8279 2.7244 2.7147

TBILL 09.19.12* PIBL1211I198 1M 9/19/2012 40 0.11    2.3115 2.1500 2.1350

TBILL 10.10.12 PIBL0312G142 2M 10/10/2012 61 0.17    2.0799 1.9143 1.8650

TBILL 10.17.12 PIBL1211J213 2M 10/17/2012 68 0.19    2.0027 1.8357 1.7750

TBILL 10.24.12 PIBL0312G151 2M 10/24/2012 75 0.21    1.9255 1.7571 1.6850

TBILL 10.31.12 PIBL1211K220 3M 10/31/2012 82 0.22    1.8484 1.6786 1.5950

TBILL 11.07.12* PIBL0312H169 3M 11/7/2012 89 0.24 1.387000 1.3750 10:29:32 AM 1.3750 1.7712 1.6000 1.5050

TBILL 11.28.12 PIBL0612E012 4M 11/28/2012 110 0.30    1.8199 1.6519 1.5742

TBILL 12.26.12 PIBL0612F039 5M 12/26/2012 138 0.38    1.8849 1.7212 1.6665

TBILL 01.09.13 PIBL1212A014 5M 1/9/2013 152 0.42 0.392725 1.8150 10:09:21 AM 1.8150 1.9173 1.7558 1.7127

TBILL 01.23.13 PIBL0612G047 5M 1/23/2013 166 0.45    1.9498 1.7904 1.7588

TBILL 02.06.13* PIBL1212B031 6M 2/6/2013 180 0.49 0.956050 1.6750 11:44:48 AM 1.6750 1.9823 1.8250 1.8050

TBILL 02.20.13 PIBL1212B040 7M 2/20/2013 194 0.53    2.0354 1.8552 1.8414

TBILL 03.06.13 PIBL1212C058 7M 3/6/2013 208 0.57    2.0886 1.8855 1.8778

TBILL 03.20.13 PIBL1212C067 8M 3/20/2013 222 0.61    2.1417 1.9157 1.9142

TBILL 04.17.13 PIBL1212D084 9M 4/17/2013 250 0.68    2.2480 1.9762 1.9870

TBILL 05.02.13 PIBL1212E092 9M 5/2/2013 265 0.73    2.3049 2.0086 2.0260

TBILL 05.15.13 PIBL1212E109 9M 5/15/2013 278 0.76    2.3543 2.0367 2.0598

TBILL 05.29.13 PIBL1212E118 10M 5/29/2013 292 0.80    2.4074 2.0669 2.0962

TBILL 06.26.13 PIBL1212F135 11M 6/26/2013 320 0.88    2.5137 2.1274 2.1690

TBILL 07.10.13 PIBL1212G143 11M 7/10/2013 334 0.92 35.900000 2.3000 2:50:07 PM 2.3000 2.5668 2.1576 2.2054

TBILL 07.24.13 PIBL1212G152 1Y 7/24/2013 348 0.95 225.137000 2.3350 4:09:43 PM 2.2710 2.6199 2.1879 2.2418

TBILL 08.07.13* PIBL1212H160 1Y 8/7/2013 362 0.99 60.932000 2.3500 3:12:41 PM 2.3048 2.6731 2.2181 2.2782
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