
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 9 0.02    2.9870 2.9500 2.9500

TBILL 11.28.12 PIBL0612E012 <1M 11/28/2012 16 0.04    2.5382 2.4687 2.4687

TBILL 12.05.12 PIBL0312I186 <1M 12/5/2012 23 0.06    2.0894 1.9875 1.9875

TBILL 12.19.12* PIBL0312I195 1M 12/19/2012 37 0.10 0.308000 0.2500 2:07:12 PM 0.2500 1.1917 1.0250 1.0250

TBILL 12.26.12 PIBL0612F039 1M 12/26/2012 44 0.12    1.1234 0.9556 0.9556

TBILL 01.02.13 PIBL0312J201 2M 1/2/2013 51 0.14    1.0551 0.8861 0.8861

TBILL 01.09.13 PIBL1212A014 2M 1/9/2013 58 0.16 1.051000 1.0000 11:27:49 AM 1.0000 0.9868 0.8167 0.8167

TBILL 01.23.13 PIBL0612G047 2M 1/23/2013 72 0.20    0.8502 0.6778 0.6778

TBILL 01.30.13 PIBL0312J210 2M 1/30/2013 79 0.22    0.7819 0.6083 0.6083

TBILL 02.06.13 PIBL1212B031 3M 2/6/2013 86 0.24 6.185000 0.2500 2:05:18 PM 0.2500 0.7137 0.5389 0.5389

TBILL 02.20.13* PIBL1212B040 3M 2/20/2013 100 0.27    0.5771 0.4000 0.4000

TBILL 03.06.13 PIBL1212C058 4M 3/6/2013 114 0.31    0.6194 0.4458 0.4458

TBILL 03.20.13 PIBL1212C067 4M 3/20/2013 128 0.35    0.6617 0.4917 0.4917

TBILL 04.03.13 PIBL0612J053 5M 4/3/2013 142 0.39    0.7040 0.5375 0.5375

TBILL 04.17.13 PIBL1212D084 5M 4/17/2013 156 0.43    0.7463 0.5833 0.5833

TBILL 05.02.13 PIBL1212E092 5M 5/2/2013 171 0.47 2.857000 0.5250 9:10:44 AM 0.5250 0.7916 0.6324 0.6324

TBILL 05.15.13* PIBL1212E109 6M 5/15/2013 184 0.50    0.8308 0.6750 0.6750

TBILL 05.29.13 PIBL1212E118 7M 5/29/2013 198 0.54    0.8510 0.6875 0.6891

TBILL 06.26.13 PIBL1212F135 8M 6/26/2013 226 0.62    0.8914 0.7125 0.7173

TBILL 07.10.13 PIBL1212G143 8M 7/10/2013 240 0.66    0.9115 0.7250 0.7314

TBILL 07.24.13 PIBL1212G152 9M 7/24/2013 254 0.70    0.9317 0.7375 0.7455

TBILL 08.07.13 PIBL1212H160 9M 8/7/2013 268 0.73    0.9519 0.7500 0.7597

TBILL 08.22.13 PIBL1212H179 9M 8/22/2013 283 0.78    0.9735 0.7634 0.7748

TBILL 09.04.13 PIBL1212I187 10M 9/4/2013 296 0.81 118.803000 0.8400 2:19:29 PM 0.8400 0.9922 0.7750 0.7879

TBILL 09.18.13 PIBL1212I196 10M 9/18/2013 310 0.85 100.000000 0.8250 8:57:20 AM 0.8250 1.0124 0.7875 0.8020

TBILL 10.02.13 PIBL1212J202 11M 10/2/2013 324 0.89    1.0326 0.8000 0.8161

TBILL 10.30.13* PIBL1212J211 1Y 10/30/2013 352 0.96 227.045000 0.8500 2:21:46 PM 0.8443 1.0729 0.8250 0.8443
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