
Interpolated Bills

Instrument 

Name
ISIN Tenor Maturity Days YRS D. Vol (MM) Last Yield Traded Time W. Ave PDSI-F PDSI-R1 PDSI-R2

Inst Name ISIN Tenor Maturity Days YRS D. Vol (MM) Last Yield Traded Time W. Ave Yld PDSI-F PDSI-R1 PDSI-R2

TBILL 09.19.12 PIBL1211I198 <1M 9/19/2012 13 0.04    3.1871 3.1227 3.1227

TBILL 10.10.12* PIBL0312G142 1M 10/10/2012 34 0.09    2.2019 2.0250 2.0250

TBILL 10.17.12 PIBL1211J213 1M 10/17/2012 41 0.11    2.1021 1.9281 1.9281

TBILL 10.24.12 PIBL0312G151 2M 10/24/2012 48 0.13    2.0022 1.8311 1.8311

TBILL 10.31.12 PIBL1211K220 2M 10/31/2012 55 0.15    1.9023 1.7342 1.7342

TBILL 11.07.12 PIBL0312H169 2M 11/7/2012 62 0.17 5.489000 1.3750 10:23:30 AM 1.3750 1.8024 1.6373 1.6373

TBILL 11.21.12 PIBL0312H178 2M 11/21/2012 76 0.21 1.100000 1.3500 11:03:10 AM 1.3500 1.6027 1.4434 1.4434

TBILL 11.28.12 PIBL0612E012 3M 11/28/2012 83 0.23    1.5028 1.3464 1.3464

TBILL 12.05.12* PIBL0312I186 3M 12/5/2012 90 0.25    1.4030 1.2495 1.2495

TBILL 12.26.12 PIBL0612F039 4M 12/26/2012 111 0.30    1.5272 1.3696 1.3685

TBILL 01.09.13 PIBL1212A014 4M 1/9/2013 125 0.34 1.397000 1.2750 10:45:04 AM 1.2750 1.6100 1.4497 1.4478

TBILL 01.23.13 PIBL0612G047 5M 1/23/2013 139 0.38    1.6928 1.5298 1.5271

TBILL 02.06.13 PIBL1212B031 5M 2/6/2013 153 0.42    1.7756 1.6098 1.6064

TBILL 02.20.13 PIBL1212B040 5M 2/20/2013 167 0.46 3.015462 1.6500 11:55:19 AM 1.6500 1.8584 1.6899 1.6857

TBILL 03.06.13* PIBL1212C058 6M 3/6/2013 181 0.50 37.588613 1.6751 3:07:26 PM 1.6743 1.9412 1.7700 1.7650

TBILL 03.20.13 PIBL1212C067 7M 3/20/2013 195 0.53    1.9788 1.7957 1.7920

TBILL 04.17.13 PIBL1212D084 8M 4/17/2013 223 0.61    2.0541 1.8470 1.8461

TBILL 05.02.13 PIBL1212E092 8M 5/2/2013 238 0.65 2.210000 2.0000 10:32:34 AM 2.0000 2.0945 1.8745 1.8750

TBILL 05.15.13 PIBL1212E109 9M 5/15/2013 251 0.69    2.1295 1.8983 1.9001

TBILL 05.29.13 PIBL1212E118 9M 5/29/2013 265 0.73    2.1671 1.9240 1.9271

TBILL 06.26.13 PIBL1212F135 10M 6/26/2013 293 0.80    2.2425 1.9753 1.9812

TBILL 07.10.13 PIBL1212G143 10M 7/10/2013 307 0.84    2.2801 2.0010 2.0082

TBILL 07.24.13 PIBL1212G152 11M 7/24/2013 321 0.88    2.3178 2.0266 2.0352

TBILL 08.07.13 PIBL1212H160 11M 8/7/2013 335 0.92    2.3554 2.0523 2.0623

TBILL 08.22.13 PIBL1212H179 1Y 8/22/2013 350 0.96 57.433417 2.1250 2:21:36 PM 2.1250 2.3958 2.0798 2.0912

TBILL 09.04.13* PIBL1212I187 1Y 9/4/2013 363 0.99 84.527279 2.1268 3:49:03 PM 2.1104 2.4308 2.1036 2.1163
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