
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 11.21.12 PIBL0312H178 <1M 11/21/2012 2 0.01    3.4330 3.4276 3.4276

TBILL 11.28.12 PIBL0612E012 <1M 11/28/2012 9 0.02    2.9638 2.9211 2.9211

TBILL 12.05.12 PIBL0312I186 <1M 12/5/2012 16 0.04    2.4946 2.4146 2.4146

TBILL 12.19.12 PIBL0312I195 1M 12/19/2012 30 0.08    1.5561 1.4015 1.4015

TBILL 12.26.12* PIBL0612F039 1M 12/26/2012 37 0.10    1.0869 0.8950 0.8950

TBILL 01.02.13 PIBL0312J201 1M 1/2/2013 44 0.12    1.0231 0.8300 0.8300

TBILL 01.09.13 PIBL1212A014 2M 1/9/2013 51 0.14    0.9593 0.7650 0.7650

TBILL 01.23.13 PIBL0612G047 2M 1/23/2013 65 0.18    0.8317 0.6350 0.6350

TBILL 01.30.13 PIBL0312J210 2M 1/30/2013 72 0.20    0.7679 0.5700 0.5700

TBILL 02.06.13 PIBL1212B031 2M 2/6/2013 79 0.22    0.7041 0.5050 0.5050

TBILL 02.13.13 PIBL0312K227 3M 2/13/2013 86 0.24    0.6403 0.4400 0.4400

TBILL 02.20.13* PIBL1212B040 3M 2/20/2013 93 0.25    0.5765 0.3750 0.3750

TBILL 03.06.13 PIBL1212C058 4M 3/6/2013 107 0.29    0.6216 0.4207 0.4107

TBILL 03.20.13 PIBL1212C067 4M 3/20/2013 121 0.33    0.6666 0.4664 0.4464

TBILL 04.03.13 PIBL0612J053 5M 4/3/2013 135 0.37    0.7117 0.5121 0.4821

TBILL 04.17.13 PIBL1212D084 5M 4/17/2013 149 0.41    0.7568 0.5579 0.5179

TBILL 05.02.13 PIBL1212E092 5M 5/2/2013 164 0.45    0.8050 0.6068 0.5561

TBILL 05.15.13 PIBL1212E109 6M 5/15/2013 177 0.48    0.8469 0.6493 0.5893

TBILL 05.29.13* PIBL1212E118 6M 5/29/2013 191 0.52    0.8919 0.6950 0.6250

TBILL 06.26.13 PIBL1212F135 7M 6/26/2013 219 0.60    0.9221 0.6875 0.6292

TBILL 07.10.13 PIBL1212G143 8M 7/10/2013 233 0.64    0.9372 0.6837 0.6313

TBILL 07.24.13 PIBL1212G152 8M 7/24/2013 247 0.68    0.9523 0.6800 0.6333

TBILL 08.07.13 PIBL1212H160 9M 8/7/2013 261 0.72    0.9674 0.6762 0.6354

TBILL 08.22.13 PIBL1212H179 9M 8/22/2013 276 0.76    0.9836 0.6722 0.6376

TBILL 09.04.13 PIBL1212I187 10M 9/4/2013 289 0.79    0.9976 0.6687 0.6396

TBILL 09.18.13 PIBL1212I196 10M 9/18/2013 303 0.83    1.0127 0.6650 0.6417

TBILL 10.02.13 PIBL1212J202 11M 10/2/2013 317 0.87    1.0278 0.6612 0.6438

TBILL 10.30.13 PIBL1212J211 1Y 10/30/2013 345 0.95 245.494000 0.6500 8:59:42 AM 0.6500 1.0580 0.6537 0.6479

TBILL 11.13.13* PIBL1212K228 1Y 11/13/2013 359 0.98    1.0731 0.6500 0.6500
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