
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 11.17.10 PIBL0610E052 40499 <1M 5 0.01    3.9356 3.9250 3.9031

TBILL 11.24.10 PIBL1209K242 40506 <1M 12 0.03 370.046924 2.9000 3:58:31 PM 2.9000 3.8228 3.7938 3.7336

TBILL 12.01.10 PIBL0610F060 40513 <1M 19 0.05    3.7101 3.6625 3.5641

TBILL 12.08.10 PIBL1209L250 40520 1M 26 0.07    3.5974 3.5313 3.3945

TBILL 12.15.10* PIBL0610F079 40527 1M 33 0.09    3.4846 3.4000 3.2250

TBILL 12.22.10 PIBL0310I091 40534 1M 40 0.11    3.4861 3.4000 3.2250

TBILL 12.29.10 PIBL0610F088 40541 2M 47 0.13    3.4875 3.4000 3.2250

TBILL 01.05.11 PIBL0310J107 40548 2M 54 0.15 0.302236 3.3000 11:38:11 AM 3.3000 3.4889 3.4000 3.2250

TBILL 01.12.11 PIBL1210A018 40555 2M 61 0.17 1.008000 3.3350 10:22:06 AM 3.3350 3.4904 3.4000 3.2250

TBILL 01.19.11 PIBL0310J116 40562 2M 68 0.19 0.901674 3.0500 11:12:24 AM 3.0500 3.4918 3.4000 3.2250

TBILL 01.26.11 PIBL1210A027 40569 2M 75 0.21    3.4933 3.4000 3.2250

TBILL 02.02.11 PIBL0310K123 40576 3M 82 0.22 20.673153 3.3500 10:42:06 AM 3.3500 3.4947 3.4000 3.2250

TBILL 02.09.11* PIBL1210B035 40583 3M 89 0.24 6.746200 2.7500 10:27:14 AM 2.9353 3.4962 3.4000 3.2250

TBILL 02.23.11 PIBL1210B044 40597 4M 103 0.28 3.302551 3.7500 11:52:57 AM 3.6620 3.5264 3.4049 3.2546

TBILL 03.09.11 PIBL1210C052 40611 4M 117 0.32 224.049000 2.7000 4:03:19 PM 2.9338 3.5567 3.4098 3.2843

TBILL 03.23.11 PIBL1210C061 40625 5M 131 0.36 112.401000 3.0000 3:39:19 PM 2.8443 3.5870 3.4148 3.3139

TBILL 04.06.11 PIBL1210D079 40639 5M 145 0.40 0.500000 3.4500 11:39:03 AM 3.4500 3.6173 3.4197 3.3435

TBILL 04.20.11 PIBL1210D088 40653 5M 159 0.44 166.045000 3.4500 11:49:42 AM 3.2533 3.6475 3.4246 3.3732

TBILL 05.04.11 PIBL1210E096 40667 6M 173 0.47 118.434000 3.4500 2:23:58 PM 3.4503 3.6778 3.4295 3.4028

TBILL 05.18.11* PIBL1210E103 40681 6M 187 0.51 30.652100 3.1750 11:31:40 AM 3.3636 3.7081 3.4345 3.4324

TBILL 06.15.11 PIBL1210F120 40709 7M 215 0.59 15.727200 3.2250 3:10:07 PM 3.5541 3.7558 3.4817 3.4786

TBILL 06.29.11 PIBL1210F139 40723 8M 229 0.63 1.251000 3.2000 3:37:23 PM 3.2000 3.7796 3.5053 3.5016

TBILL 07.13.11 PIBL1210G147 40737 8M 243 0.67 8.431000 4.0100 8:50:01 AM 4.0100 3.8035 3.5289 3.5247

TBILL 07.27.11 PIBL1210G156 40751 9M 257 0.70 0.755149 4.1000 3:54:27 PM 4.1000 3.8273 3.5525 3.5477

TBILL 08.10.11 PIBL1210H164 40765 9M 271 0.74 56.041600 3.2250 11:11:14 AM 3.2825 3.8512 3.5761 3.5708

TBILL 08.24.11 PIBL1210H173 40779 10M 285 0.78    3.8750 3.5997 3.5938

TBILL 09.07.11 PIBL1210I181 40793 10M 299 0.82 90.000000 3.5500 11:21:31 AM 3.4388 3.8988 3.6233 3.6169

TBILL 09.21.11 PIBL1210I190 40807 11M 313 0.86    3.9227 3.6470 3.6399

TBILL 10.05.11 PIBL1210J206 40821 11M 327 0.90    3.9465 3.6706 3.6630

TBILL 10.19.11 PIBL1210J215 40835 11M 341 0.93 21.667000 3.9450 10:36:38 AM 3.9450 3.9704 3.6942 3.6861

TBILL 11.02.11* PIBL1210K222 40849 1Y 355 0.97 495.690440 3.6000 3:48:05 PM 3.7091 3.9942 3.7178 3.7091
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