
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 1     3.7500 3.7500 3.7500

TBILL 10.31.12 PIBL1211K220 <1M 10/31/2012 8 0.02 17.093000 0.6250 9:01:59 AM 0.6250 3.2469 3.2100 3.2100

TBILL 11.07.12 PIBL0312H169 <1M 11/7/2012 15 0.04    2.7438 2.6700 2.6700

TBILL 11.21.12 PIBL0312H178 1M 11/21/2012 29 0.08 9.174000 0.6250 9:01:43 AM 0.6250 1.7377 1.5900 1.5900

TBILL 11.28.12* PIBL0612E012 1M 11/28/2012 36 0.10    1.2346 1.0500 1.0500

TBILL 12.05.12 PIBL0312I186 1M 12/5/2012 43 0.12    1.1881 1.0056 1.0056

TBILL 12.19.12 PIBL0312I195 2M 12/19/2012 57 0.16    1.0950 0.9169 0.9169

TBILL 12.26.12 PIBL0612F039 2M 12/26/2012 64 0.18    1.0485 0.8725 0.8725

TBILL 01.02.13 PIBL0312J201 2M 1/2/2013 71 0.19    1.0019 0.8281 0.8281

TBILL 01.09.13 PIBL1212A014 2M 1/9/2013 78 0.21    0.9554 0.7837 0.7837

TBILL 01.23.13* PIBL0612G047 3M 1/23/2013 92 0.25    0.8623 0.6950 0.6950

TBILL 02.06.13 PIBL1212B031 4M 2/6/2013 106 0.29 104.605000 0.6000 11:49:10 AM 0.6000 0.9167 0.7458 0.7458

TBILL 02.20.13 PIBL1212B040 4M 2/20/2013 120 0.33 100.000000 0.6000 11:49:51 AM 0.6000 0.9710 0.7967 0.7967

TBILL 03.06.13 PIBL1212C058 5M 3/6/2013 134 0.37    1.0254 0.8475 0.8475

TBILL 03.20.13 PIBL1212C067 5M 3/20/2013 148 0.41    1.0797 0.8983 0.8983

TBILL 04.03.13 PIBL0612J053 5M 4/3/2013 162 0.44    1.1341 0.9492 0.9492

TBILL 04.17.13* PIBL1212D084 6M 4/17/2013 176 0.48    1.1885 1.0000 1.0000

TBILL 05.02.13 PIBL1212E092 7M 5/2/2013 191 0.52    1.2171 1.0290 1.0290

TBILL 05.15.13 PIBL1212E109 7M 5/15/2013 204 0.56    1.2420 1.0542 1.0542

TBILL 05.29.13 PIBL1212E118 7M 5/29/2013 218 0.60    1.2688 1.0813 1.0813

TBILL 06.26.13 PIBL1212F135 8M 6/26/2013 246 0.67    1.3223 1.1354 1.1354

TBILL 07.10.13 PIBL1212G143 9M 7/10/2013 260 0.71    1.3490 1.1625 1.1625

TBILL 07.24.13 PIBL1212G152 9M 7/24/2013 274 0.75    1.3758 1.1896 1.1896

TBILL 08.07.13 PIBL1212H160 10M 8/7/2013 288 0.79 0.500000 1.5000 3:44:33 PM 1.5000 1.4026 1.2167 1.2167

TBILL 08.22.13 PIBL1212H179 10M 8/22/2013 303 0.83    1.4312 1.2457 1.2457

TBILL 09.04.13 PIBL1212I187 11M 9/4/2013 316 0.87    1.4561 1.2708 1.2708

TBILL 09.18.13 PIBL1212I196 11M 9/18/2013 330 0.90    1.4829 1.2979 1.2979

TBILL 10.02.13* PIBL1212J202 1Y 10/2/2013 344 0.94    1.5096 1.3250 1.3250
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