
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 14 0.04    2.7652 2.7152 2.4877

TBILL 11.28.12 PIBL0612E012 <1M 11/28/2012 21 0.06    2.3696 2.2927 1.9427

TBILL 12.05.12 PIBL0312I186 1M 12/5/2012 28 0.08    1.9740 1.8701 1.3976

TBILL 12.19.12* PIBL0312I195 1M 12/19/2012 42 0.12 210.382000 0.3150 11:46:44 AM 0.3075 1.1827 1.0250 0.3075

TBILL 12.26.12 PIBL0612F039 2M 12/26/2012 49 0.13    1.1060 0.9479 0.3314

TBILL 01.02.13 PIBL0312J201 2M 1/2/2013 56 0.15    1.0294 0.8707 0.3553

TBILL 01.09.13 PIBL1212A014 2M 1/9/2013 63 0.17 0.275825 0.8250 10:13:09 AM 0.8250 0.9527 0.7936 0.3793

TBILL 01.23.13 PIBL0612G047 2M 1/23/2013 77 0.21    0.7995 0.6393 0.4271

TBILL 01.30.13 PIBL0312J210 3M 1/30/2013 84 0.23 2.300000 0.3000 11:26:00 AM 0.3000 0.7228 0.5621 0.4511

TBILL 02.06.13* PIBL1212B031 3M 2/6/2013 91 0.25 45.756000 0.2900 11:42:05 AM 0.2831 0.6462 0.4850 0.4750

TBILL 02.20.13 PIBL1212B040 4M 2/20/2013 105 0.29 6.420684 0.9900 2:03:10 PM 0.9900 0.6798 0.5179 0.5093

TBILL 03.06.13 PIBL1212C058 4M 3/6/2013 119 0.33    0.7135 0.5507 0.5436

TBILL 03.20.13 PIBL1212C067 5M 3/20/2013 133 0.36    0.7472 0.5836 0.5779

TBILL 04.03.13 PIBL0612J053 5M 4/3/2013 147 0.40 1.022000 0.5000 10:47:10 AM 0.5000 0.7809 0.6164 0.6121

TBILL 04.17.13 PIBL1212D084 5M 4/17/2013 161 0.44    0.8146 0.6493 0.6464

TBILL 05.02.13 PIBL1212E092 6M 5/2/2013 176 0.48 6.900000 0.5250 10:42:00 AM 0.5250 0.8506 0.6845 0.6832

TBILL 05.15.13* PIBL1212E109 6M 5/15/2013 189 0.52    0.8819 0.7150 0.7150

TBILL 05.29.13 PIBL1212E118 7M 5/29/2013 203 0.56    0.9022 0.7358 0.7346

TBILL 06.26.13 PIBL1212F135 8M 6/26/2013 231 0.63    0.9427 0.7775 0.7737

TBILL 07.10.13 PIBL1212G143 8M 7/10/2013 245 0.67    0.9629 0.7983 0.7933

TBILL 07.24.13 PIBL1212G152 9M 7/24/2013 259 0.71    0.9832 0.8192 0.8129

TBILL 08.07.13 PIBL1212H160 9M 8/7/2013 273 0.75    1.0035 0.8400 0.8325

TBILL 08.22.13 PIBL1212H179 10M 8/22/2013 288 0.79    1.0252 0.8623 0.8535

TBILL 09.04.13 PIBL1212I187 10M 9/4/2013 301 0.82    1.0440 0.8817 0.8717

TBILL 09.18.13 PIBL1212I196 11M 9/18/2013 315 0.86    1.0642 0.9025 0.8912

TBILL 10.02.13 PIBL1212J202 11M 10/2/2013 329 0.90 0.100600 0.8000 2:11:02 PM 0.8000 1.0845 0.9233 0.9108

TBILL 10.30.13* PIBL1212J211 1Y 10/30/2013 357 0.98 22.610000 0.8260 3:25:56 PM 0.8259 1.1250 0.9650 0.9500
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