
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 06.02.10 PIBL1209F113 <1M 6/2/2010 2 0.01    4.0046 4.0028 4.0028

TBILL 06.09.10 PIBL0609L190 <1M 6/9/2010 9 0.02 1.258800 3.8500 11:05:25 AM 3.8500 4.0368 4.0222 4.0222

TBILL 06.23.10 PIBL0310C015 <1M 6/23/2010 23 0.06 3.844382 3.7000 2:40:19 PM 3.7000 4.1011 4.0611 4.0611

TBILL 06.30.10 PIBL1209G130 1M 6/30/2010 30 0.08    4.1332 4.0806 4.0806

TBILL 07.07.10* PIBL0310D023 1M 7/7/2010 37 0.10    4.1654 4.1000 4.1000

TBILL 07.14.10 PIBL1209G149 1M 7/14/2010 44 0.12    4.1675 4.1046 4.1043

TBILL 07.21.10 PIBL0310D032 2M 7/21/2010 51 0.14 8.534911 3.7500 11:39:19 AM 3.7382 4.1697 4.1093 4.1086

TBILL 07.28.10 PIBL1209G158 2M 7/28/2010 58 0.16    4.1718 4.1139 4.1129

TBILL 08.04.10 PIBL0310E040 2M 8/4/2010 65 0.18 0.658000 4.3250 2:17:13 PM 4.3250 4.1739 4.1185 4.1172

TBILL 08.11.10 PIBL1209H166 2M 8/11/2010 72 0.20 385.608488 3.7500 2:24:14 PM 3.8887 4.1761 4.1232 4.1215

TBILL 08.18.10 PIBL0310E059 2M 8/18/2010 79 0.22 320.000000 3.8900 10:49:07 AM 3.9141 4.1782 4.1278 4.1258

TBILL 08.25.10 PIBL1209H175 3M 8/25/2010 86 0.24 701.996035 3.8000 2:39:53 PM 4.0814 4.1803 4.1324 4.1301

TBILL 09.08.10* PIBL1209I183 3M 9/8/2010 100 0.27 732.016000 3.8000 2:36:13 PM 4.1936 4.1846 4.1417 4.1387

TBILL 09.22.10 PIBL0610C018 4M 9/22/2010 114 0.31    4.2011 4.1507 4.1481

TBILL 09.29.10 PIBL1209I209 4M 9/29/2010 121 0.33 4.516000 4.0000 2:58:04 PM 4.0000 4.2093 4.1552 4.1528

TBILL 10.06.10 PIBL0610D026 4M 10/6/2010 128 0.35 1.000000 3.9500 2:16:35 PM 3.9500 4.2175 4.1596 4.1576

TBILL 10.13.10 PIBL1209J217 5M 10/13/2010 135 0.37    4.2257 4.1641 4.1623

TBILL 10.20.10 PIBL0610D035 5M 10/20/2010 142 0.39 300.000000 4.0000 8:52:57 AM 4.0000 4.2340 4.1686 4.1670

TBILL 10.27.10 PIBL1209J226 5M 10/27/2010 149 0.41    4.2422 4.1731 4.1717

TBILL 11.03.10 PIBL0610E043 5M 11/3/2010 156 0.43    4.2504 4.1776 4.1764

TBILL 11.10.10 PIBL1209K233 5M 11/10/2010 163 0.45    4.2586 4.1821 4.1811

TBILL 11.17.10 PIBL0610E052 5M 11/17/2010 170 0.47 11.992000 4.0500 12:03:19 PM 4.0373 4.2669 4.1865 4.1859

TBILL 11.24.10 PIBL1209K242 6M 11/24/2010 177 0.48 6.752600 4.0250 2:33:00 PM 4.0250 4.2751 4.1910 4.1906

TBILL 12.08.10* PIBL1209L250 6M 12/8/2010 191 0.52    4.2915 4.2000 4.2000

TBILL 01.12.11 PIBL1210A018 8M 1/12/2011 226 0.62    4.3588 4.2652 4.2652

TBILL 01.26.11 PIBL1210A027 8M 1/26/2011 240 0.66    4.3858 4.2913 4.2913

TBILL 02.09.11 PIBL1210B035 9M 2/9/2011 254 0.70    4.4127 4.3174 4.3174

TBILL 02.23.11 PIBL1210B044 9M 2/23/2011 268 0.73    4.4396 4.3435 4.3435

TBILL 03.09.11 PIBL1210C052 9M 3/9/2011 282 0.77    4.4665 4.3696 4.3696

TBILL 03.23.11 PIBL1210C061 10M 3/23/2011 296 0.81 1.264000 4.6500 3:51:54 PM 4.3575 4.4935 4.3957 4.3957

TBILL 04.06.11 PIBL1210D079 10M 4/6/2011 310 0.85    4.5204 4.4217 4.4217

TBILL 04.20.11 PIBL1210D088 11M 4/20/2011 324 0.89 2.390000 4.4000 11:05:08 AM 4.4000 4.5473 4.4478 4.4478

TBILL 05.18.11* PIBL1210E103 1Y 5/18/2011 352 0.96 3.668000 4.3750 2:28:41 PM 4.3887 4.6012 4.5000 4.5000
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