
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 10.24.12 PIBL0312G151 <1M 10/24/2012 6 0.02    3.3686 3.3409 3.3409

TBILL 10.31.12 PIBL1211K220 <1M 10/31/2012 13 0.04    2.8346 2.7682 2.7682

TBILL 11.07.12 PIBL0312H169 <1M 11/7/2012 20 0.05    2.3006 2.1955 2.1955

TBILL 11.21.12* PIBL0312H178 1M 11/21/2012 34 0.09    1.2327 1.0500 1.0500

TBILL 11.28.12 PIBL0612E012 1M 11/28/2012 41 0.11    1.1929 1.0106 1.0106

TBILL 12.05.12 PIBL0312I186 2M 12/5/2012 48 0.13    1.1532 0.9711 0.9711

TBILL 12.19.12 PIBL0312I195 2M 12/19/2012 62 0.17 50.000000 0.6250 9:56:23 AM 0.6250 1.0737 0.8922 0.8922

TBILL 12.26.12 PIBL0612F039 2M 12/26/2012 69 0.19    1.0340 0.8528 0.8528

TBILL 01.02.13 PIBL0312J201 2M 1/2/2013 76 0.21 140.000000 0.6500 9:56:47 AM 0.6500 0.9942 0.8133 0.8133

TBILL 01.09.13 PIBL1212A014 3M 1/9/2013 83 0.23    0.9545 0.7739 0.7739

TBILL 01.23.13* PIBL0612G047 3M 1/23/2013 97 0.27    0.8750 0.6950 0.6950

TBILL 02.06.13 PIBL1212B031 4M 2/6/2013 111 0.30 110.503000 0.7250 3:57:56 PM 0.7485 0.9284 0.7483 0.7475

TBILL 02.20.13 PIBL1212B040 4M 2/20/2013 125 0.34 101.009000 0.7250 3:58:31 PM 0.7252 0.9818 0.8017 0.8000

TBILL 03.06.13 PIBL1212C058 5M 3/6/2013 139 0.38    1.0352 0.8550 0.8525

TBILL 03.20.13 PIBL1212C067 5M 3/20/2013 153 0.42 1100.820000 2.0000 2:53:06 PM 0.9008 1.0886 0.9083 0.9050

TBILL 04.03.13 PIBL0612J053 5M 4/3/2013 167 0.46    1.1420 0.9617 0.9575

TBILL 04.17.13* PIBL1212D084 6M 4/17/2013 181 0.50    1.1954 1.0150 1.0100

TBILL 05.02.13 PIBL1212E092 7M 5/2/2013 196 0.54 2.794300 0.9750 3:17:53 PM 1.0350 1.2253 1.0391 1.0345

TBILL 05.15.13 PIBL1212E109 7M 5/15/2013 209 0.57    1.2513 1.0600 1.0557

TBILL 05.29.13 PIBL1212E118 8M 5/29/2013 223 0.61    1.2792 1.0825 1.0786

TBILL 06.26.13 PIBL1212F135 9M 6/26/2013 251 0.69    1.3351 1.1275 1.1243

TBILL 07.10.13 PIBL1212G143 9M 7/10/2013 265 0.73    1.3631 1.1499 1.1472

TBILL 07.24.13 PIBL1212G152 9M 7/24/2013 279 0.76    1.3910 1.1724 1.1700

TBILL 08.07.13 PIBL1212H160 10M 8/7/2013 293 0.80    1.4190 1.1949 1.1929

TBILL 08.22.13 PIBL1212H179 10M 8/22/2013 308 0.84    1.4489 1.2190 1.2174

TBILL 09.04.13 PIBL1212I187 11M 9/4/2013 321 0.88 83.102000 1.3000 11:57:13 AM 1.2971 1.4749 1.2399 1.2386

TBILL 09.18.13 PIBL1212I196 11M 9/18/2013 335 0.92 144.100000 1.2000 4:11:03 PM 1.2000 1.5028 1.2624 1.2615

TBILL 10.02.13* PIBL1212J202 1Y 10/2/2013 349 0.96 404.142270 1.2750 4:11:34 PM 1.2843 1.5308 1.2849 1.2843
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