
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 09.19.12 PIBL1211I198 <1M 9/19/2012 2 0.01    3.7055 3.7007 3.6903

TBILL 10.10.12 PIBL0312G142 <1M 10/10/2012 23 0.06    2.7703 2.6653 2.4361

TBILL 10.17.12 PIBL1211J213 1M 10/17/2012 30 0.08    2.4586 2.3201 2.0181

TBILL 10.24.12* PIBL0312G151 1M 10/24/2012 37 0.10    2.1469 1.9750 1.6000

TBILL 10.31.12 PIBL1211K220 1M 10/31/2012 44 0.12 2.514000 1.7500 10:41:53 AM 1.7500 2.0599 1.8889 1.5556

TBILL 11.07.12 PIBL0312H169 2M 11/7/2012 51 0.14    1.9728 1.8028 1.5111

TBILL 11.21.12 PIBL0312H178 2M 11/21/2012 65 0.18    1.7987 1.6306 1.4222

TBILL 11.28.12 PIBL0612E012 2M 11/28/2012 72 0.20    1.7117 1.5444 1.3778

TBILL 12.05.12 PIBL0312I186 2M 12/5/2012 79 0.22    1.6246 1.4583 1.3333

TBILL 12.26.12* PIBL0612F039 3M 12/26/2012 100 0.27    1.3635 1.2000 1.2000

TBILL 01.09.13 PIBL1212A014 4M 1/9/2013 114 0.31    1.4369 1.2708 1.2667

TBILL 01.23.13 PIBL0612G047 4M 1/23/2013 128 0.35    1.5103 1.3417 1.3333

TBILL 02.06.13 PIBL1212B031 5M 2/6/2013 142 0.39 2238.090000 1.5500 10:33:32 AM 1.5340 1.5837 1.4125 1.4000

TBILL 02.20.13 PIBL1212B040 5M 2/20/2013 156 0.43 545.000000 1.5000 11:57:50 AM 1.5000 1.6571 1.4833 1.4667

TBILL 03.06.13 PIBL1212C058 5M 3/6/2013 170 0.47 752.000000 1.5400 3:35:48 PM 1.5430 1.7304 1.5542 1.5333

TBILL 03.20.13* PIBL1212C067 6M 3/20/2013 184 0.50    1.8038 1.6250 1.6000

TBILL 04.17.13 PIBL1212D084 7M 4/17/2013 212 0.58    1.8946 1.7167 1.6908

TBILL 05.02.13 PIBL1212E092 8M 5/2/2013 227 0.62    1.9431 1.7658 1.7395

TBILL 05.15.13 PIBL1212E109 8M 5/15/2013 240 0.66    1.9853 1.8083 1.7817

TBILL 05.29.13 PIBL1212E118 9M 5/29/2013 254 0.70    2.0306 1.8542 1.8271

TBILL 06.26.13 PIBL1212F135 9M 6/26/2013 282 0.77    2.1213 1.9458 1.9179

TBILL 07.10.13 PIBL1212G143 10M 7/10/2013 296 0.81 3.031700 2.1750 10:54:01 AM 2.3835 2.1667 1.9917 1.9633

TBILL 07.24.13 PIBL1212G152 10M 7/24/2013 310 0.85    2.2120 2.0375 2.0087

TBILL 08.07.13 PIBL1212H160 11M 8/7/2013 324 0.89    2.2574 2.0833 2.0542

TBILL 08.22.13 PIBL1212H179 11M 8/22/2013 339 0.93    2.3060 2.1324 2.1028

TBILL 09.04.13* PIBL1212I187 1Y 9/4/2013 352 0.96 10.162000 2.1001 11:27:07 AM 2.1001 2.3481 2.1750 2.1450
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